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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE 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 BONOS ettt | eereeeees 37,396,471,561 | .oveveeieerereerreinens | v 37,396,471,561 | ........... 37,207,151,974
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean 49,186,605 | ... | e 49,186,605 | .....ccvvvennn 97,128,391
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,925,871,253 | .oovveveeeeerenennnenne | v 2,925,871,253 | ...c.oonv 2,737,714,996
3. Mortgage loans on real estate:
B0 FIISEENS et | enereenenes BATT, 764,376 | ..o | v 8,177,764,376 | ............. 7,783,148,153
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(51,136,430)), cash equivalents ($.....445,211,546)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 394,075,116 | cvveerevecreeeeeeeeeeeeeeeeees | eveereierennns 394,075,116 | ..ocvovveeee. 460,749,796
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 925,068,126 | ....cocverrercrrnne 728,279 | covevernee. 924,339,847 | ..o 888,097,308
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 55,515,605 | ..vvorrvererirerernnrinseninens | eeenseeeinenes 55,515,605 | ...ovvvrrvrenne 50,895,430
8. Other inVEStEd @SSELS........ccverrrririiericrieeres et sest st sest s ssnies | crtsnessiens 1,163,451,098 | ....ccoomrvrcricrirnennieniee | i 1,163,451,098 | ......coocveene. 917,373,452
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 192,109,914 | ..o | cvverieiieiinias 192,109,914 | .covcvvren 101,255,809
11, Aggregate write-ins for iNVEStE @SSELS.........cvueiiviieieiccsi e | crreresssiesienas 42,500,597 | oo [L ) 42,500,597 | .cooorireirnans 37,593,790
12.  Subtotals, cash and invested assets (LINES 110 11).........rwrurrenerimrrnrenerineresensieseees | veeeeens 51,322,014,251 | .o 728279 | ... 51,321,285,972 | ........... 50,281,109,099
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...........cceecvees | cerrerrerrrrennns 38,139,374 | ..o 515,348 | oo 37,624,026 | ..coovvirinnn 43,528,807
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocererrereniies | ovrrerrerriinnnns 21,816,270 | cooovveeeireeieenesieienies | vervveeeeerennes 21,816,270 | vovvrvrrrinne 24,032,733
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 12,139,769 | ..o | e 12,139,769 | ..oovvvrrenne. 9,477,185
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............ccoceveveerireerieerereeeeesiee | ceverererenenns 15,041,789 | ..o | ceereeerieieiins 15,041,789 | ..o 18,114,046
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 therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [ 10,742,058
18.2 Net deferred taX @SSEL...........vrreerieierieriss st ssssssnsns | cesseesssnenens 686,713,927 | oovvovvverene 59,094,796 | ...cccorvevenn. 627,619,131 | oo 641,616,634
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,288,291 | ..o | e 1,288,291 | oo 1,727,830
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 25,017,962 | ..o | e 25,017,962 | ..covverrran 63,852,316
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 216,894,461 | ..o 173,784,199 | v 43,110,262 | .cocvcrevie 24,499,159
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.everurirriererreniinrensiseesssissiseesssssssesessesssssessesssssssssns | essnseees 52,801,686,853 | ........cce.u... 234,169,122 | ........... 52,567,517,731 | ........... 51,810,484,363
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 120,959,516,798 | ....ovovvererereeeierereeies | e 120,959,516,798 | ......... 114,406,966,612
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 173,761,203,651 | ...ovvvvrnenee 234,169,122 | ......... 173,527,034,529 | ......... 166,217,450,975
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES............c.c.cuevivcveeceeeete et sennes | eveeaesesnsesns 42,500,597 | ..oovvevierireeeereeeeiieeen | evereeinreneienas 42,500,597 | ..cocovverrnnns 37,593,790
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........curwerirrerirmrnirernrrenseresenmssssnsnns | ceeessnesssseeans 42,500,597 | ..o 0 | i 42,500,597 | ..o 37,593,790
2501. Accrued fees and OthEr @SSELS...........ccovueviicueieeecteeeee ettt s s eass s tens | caevesassesensnans 36,898,953 | ..o 117,809 | oo 36,781,144 | .................. 18,172,548
2502. Cash value of corporate OWNEd INSUIANCE...........cccvueviviveieieieiieie et ssesns | sssessesssessesaens 1,540,132 | oo | e 1,540,132 | oo 1,537,625
2503. Deferred SOfWArE COSES..........ruemrrrrrrimereserieeisessseeessesisseessenssssessssessesesssessssssssssssesessnes | soseesssesesnns 102,202,890 | ....occovnneen. 102,202,890 | ..oouvernrrrerereericeenand O
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 76,252,486 | .........oo....... 71,463,500 | ..ooovverrerrens 4,788,986 | ...cccooevrrnnes 4,788,986
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiverrrereresisenessnssensssssessnnes | corensssseenns 216,894,461 | ..o 173,784,199 | .o 43,110,262 | .....cooovens 24,499,159




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....38,415,758,146 less §......... 0
included in Line 6.3 (including $.....64,615,604 MOACO RESEIVE)..........cuuvvmrereerereeeieiesissseessssssssssssssssssssssesssss s sesssssssssssssas s sessssens 38,415,758,146 ...37,950,786,402
2. Aggregate reserve for accident and health contracts (including $....23,436,717 Modco Reserve). ....33,210,850 40,765,483
3. Liability for deposit-type contracts (including $ ...3,679,028,107 .3,281,697,271
4. Contract claims:
41 84,892,715
4.2 Accident and health ....101,187,030
5. Policyholders' dividends/refunds to members $.....100,802 and coupons §.......... 0 due and UnPaid...........cccouevereiereieeniieesee s | e 100,802 | ..o 83,151
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.....579,365 MOACO)..........ovorvvrmremrinrirnnins | covrreiniieiinninns 35,817,255 | oo 37,240,836
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....24,543 accident and health PremiUmS...............oc.ecuecueerueeceeeeeeeceeeeeeeeeeeeeeeeeeesseeseeeseesseesesseeses | eeveeesseessenssensannes 3,278,893 | oo 2,878,428
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of $.....1,948,188 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.............cocveviiieeiccieicsceiieees | v 1,948,188 | ..coovvcveeeriei 2,704,817
9.3 67,887,032 | .o 423,211,726
9.4 19,852,493 | oo
10. Commissions to agents due or accrued - life and annuity contracts $.....12,373,747, accident and health $.....7,087,156
and deposit-type contract funds $.....5,094,524 ....24,555,427 25,939,998
11.  Commissions and expense allowances payable on reinsurance assumed. 11,963,263 ..15,221,374
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees ....96,947 679 98,537,540
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,549,934,214) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........ccuiveieiciiicieeesse ettt bes s sssns | svessssessesinens (1,614,565,317) | ..coovverrerrnnn (1,490,130,848)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.eviiieeiicieicieie et sssenes | sraessessssenses s essenes 6,391,685 | ..occvovvrrerercrnas 5,366,751
15.1 Current federal and foreign income taxes, including $.....121,039,598 on realized capital gains (I0SSES).........ccc.evvrerrerrerreereererreerns | eeveeieeereesieesions 119,138,612
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .
16, UNEAMEd INVESIMENE INCOME. ... ..vuiiiieiicitie ettt bbbt bbb sttt s bbb st s s bntens | snsessessbentessesntenee 3,119,045 | .o 3,809,341
17. Amounts withheld or retained by reporting entity @s agent OF trUSEEE............c.iueieiciiie e | srressesisssnses s ssenes 5,277,087 | oo 3,738,592
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemMS NOL AlIOCALET.............ccveiciiiriie ettt bbbt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon $
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24, Miscellaneous liabilities:
24,01 ASSEE VAIUBHION TESEIVE. ........vuveiiiiiicii ettt et s sttt s s st sntensesans | saesssentessessnsenes 586,419,658 | ....coeverirrnns 465,540,465
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....vvveeeireireiiisrieie ettt sss e sssssssessenns | sressessssessessesssassesses 148,237 | oo 188,592
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans. .
24,07 Funds held UNAEr COINSUTANCE. ..........euiueireireisiieireiseississie ettt ss st b s sttt s s ns st ssnssntensenans | sresssensessesnnes 1,092,195,929 | ..covvveirirrnnnn. 964,870,433
24,08 DEIVALIVES......cvuucveeeeaeieseieseiseeeeeeseesseessse st s s s s8££ 888 ....36,605,063 87,399,364
24.09 Payable for securities ..254,543 537 176,554,905
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes 192,630,980 ....101,770,250
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..300,763,017
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 43,654,556,406
27.  From Separate ACCOUNES SEAEBMENL...........ccoiiieiiiicicte ettt a ettt a bbb st sn st snsenenas | srssberensesens 120,959,516,798 114,406,966,612
28. Total liabilities (Lines 26 and 27) 164,614,073,204 .157,112,028,338
29. Common capital stock 3,814,779 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32.  Surplus notes ...1,100,000,000 .1,100,000,000
33.  Gross paid in and contributed surplus ...1,998,017,274 .1,998,017,274
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 8,909,146,546 9,101,607,858
38. Totals of Lines 29, 30 and 37 ...8,912,961,325 .9,105,422,637
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...173,527,034,529
2501. Derivative liability CCTUBH INEIEST.........coveviiicteiieicie st a b a bbb s b s s ass s nsetenss | sresessssesesnsesessnaees 1,192,179
2502, LOSS FECOGNILION FESEIVE........cvvuiveiiseieteiseteisssesessssstesesseae s ess st eses s s es st se s b s st et e sse s s s s bR s s e se s bbb bR st s b s E st s et s s st s s b e 6,000,000
2503. Reserve for escheat funds 45,700,431
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE. ... ettt esseneas 247,870,407
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruuerererresirsresseisissrsssessessssssesessssssesssssssssssessenssssssssesssssssssesssssssssessesssssssssenss | sesessssssessssssenns 300,763,017
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccocvieienieieieiieceieeesieeenes | e 9,423,046,233 | ........... 7,515,995,992 | ......... 10,635,386,905
2. Considerations for supplementary contracts with life CONINGENCIES. .........ccveviiiieieise s | e 426,089 | oo 575,330 | coovverreiriinnns 1,857,663
3. NEtINVESIMENT INCOME. ....eoiiei ikttt | sntesieens 1,573,401,169 | ........... 1,380,663,652 | ........... 2,106,954,426
4. Amortization of Interest Maintenance Reserve (IMR) .(5,543,209) | .... (2,016,324)| .. ...468,802
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances On reiNSUrANCE CEAEBM. ..ot 89,055,538 ....86,461,160 | .............. 115,074,227
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt (4,848,921) (5,949,241) | ..o (3,744,133)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

fTOM SEPArAE ACCOUNES.......cvvviriiiieiie ittt bbbt entensenas | essssnis 1,562,379,972 | ........... 1,405,469,710 | ........... 1,935,275,103

8.2 Charges and fees for depoSit-tyPe CONMTACES..........c.ceveiriuiiieieiciisie et sens | ebsessssassessessssessessesssenss | sessessessessssessessessssensessess | sressessssessesesssensessessnsns

8.3 Aggregate write-ins for MISCEIANEOUS INCOME...........cvviriiiieiieieiisie ettt sse e nsessens | srsssessesanes 164,739,901 | .o 281,428,634 | .............. 325,194,976
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees 12,802,656,772 .10,662,628,913 15,116,467,969
10, DEAN DENEMIS. ...ttt | erbeniene 496,683,649 | .............. 483,651,655 | ...vvvvnvnn. 637,003,966
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES).........cccceuriiirieeinrieieeese e ssesessssens | svessssessesesssns 231,931 | oo 1,333,961 | oo 1,644,084
12. Annuity benefits ..1,571,964,089 1,461,183,226 | .. .1,969,441,813
13. Disability benefits and benefits under accident and health CONractS.............cccuueeiiciriciccceee e | cverenererenenns 1,374,977 | oo 4,132,746 | .o 6,425,744
14. Coupons, guaranteed annual pure endowments and similar benefits

15.
16.
. Interest and adjustments on contract or deposit-type CoNtract fUNGAS............cccevevereieieseeieeeee e
18. Payments on supplementary contracts with life contingencies
19.
20.
21.
22.
23.

25.
26.

28.
29.
30.
31.

32.
33.

34.

35.

36.
38.
39.
42.

45.

48.

51.

Surrender benefits and withdrawals for life contracts

Group conversions

Increase in aggregate reserves for life and accident and health contracts..............cccoeevveevivccriceiccc s

Totals (Lines 10 to 19).......

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General insurance expenses and fraternal eXpenses............cc.cc......
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
Totals (Lines 20 to 27).......
Net gain from operations before dividends to policyholders and federal income taxes (

Dividends to policyholders and refunds t0 MEMDETS...........ccriiiririnrinrieiesesss st
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
Federal and foreign income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........cririurimirnrirrereieeensiseseessseseesssssssssssssesssssssssesssssssenns
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

Change in net unrealized capital gains (losses) less capital gains tax of
Change in net unrealized foreign exchange capital gain (loss)...............
. Change in net deferred iNCOME taX..........cooovrerrerererenreeriinnens
41.

tax of $.....42,369,776 (excluding taxes of §.....5,446,775 transferred to the IMR).

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHOE YEAT..........cvucvereiereiieeieiseeeie ettt ettt ettt b st et b bt b s e aes
. Netincome (Line 35)..........

Change in nonadmitted @SSets............ccccevevereeniieiesiee e

Change in liability for reinsurance in unauthorized and certified companies..........
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,

Change in asset valuation rESEIVE...........c.cceriiveiiciesiee e

Change in treasury stock...
. Surplus (contributed to) withdrawn from Separate Accounts during p
47.

Other changes in surplus in Separate Accounts Statement....................

Change in surplus notes....
. Cumulative effect of changes in accounting principles...
50.

Capital changes:

50.1 Paidin.....cccccorrrrrnne.
50.2 Transferred from surplus (Stock Dividend)....
50.3 Transferred to surplus

Surplus adjustment:

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

38,055,559

....33,462,320

1,949,180 | .... ..2,015,099
325475974 | ........... 1,082,575,804 .1,627,090,957
......... 13,009,297,699 | .........11,793,051,009 | .........16,640,512,502

633,607,488

..447,549,868
13,879,694
..249,609,960
39,968,097
..233,063

.(2,405,462,308) | ..
..... (107,265,118) | ..

.51,199,977
...295,291
(3,543,653,086)
...(117,537,606)

11,750,769,657

.10,031,564,265

14,015,143,593

..1,051,887,115 ..631,064,648 | .. .1,101,324,376
................ 24,700,719 26,763,741 | ................35,846,219
........... 1,027,186,396 | ..............604,300,907 | ...........1,065,478,157
................. (1,806,959) | ................76,362,856 | ..................3,882,838
........... 1,028,993,351 | .............527,938,051 | ...........1,061,595,319

(596,805,919) ....

(140,796,670) | ..

...(574,649,127)

432,187,432

.............. 387,141,381

486,946,192

........... 9,105,422,637
432,187,432

...61,964,882

2,006,633

6

(6,081,009) | ...
(81,407)] ..

(17,532,770) | ....

20,879,193)] ....

240,182 |....

........... 8,821,570,480
..387,141,381

53,008,817

.(381,352,833) | ..
...(441,391)] ..

...(35,378,848) | ..

........... 8,821,570,480
486,946,192
..(313,256,552)
...... (124,647)
41,031,548
(20,746,879)
..B37,481
78,430,034
13,939,111

5,293,562

52. Dividends to stockholders ...(550,000,000)

53. Aggregate write-ins for gains and losses in surplus (326,417)| ... ....(405,750) | ..

54. Net change in capital and surplus (LIN€S 37 throuUGh 53).........ceerriniinirrininsisee st sssessessesssssnssesenns ..(192,461,312) | .ovovvenenes 140,569,255

55. Capital and surplus as of statement date (LINES 36 + 54).........cccoeuvirriririeiieieiereee ettt ssssesaens | esesseseas 8,912,961,325 | ........... 8,962,139,735

DETAILS OF WRITE-INS

08.301.  MiSCEIIANEOUS INCOME.........vuiriiiiiseiiiesseeseis ettt s bbb bbb n s s st st s e bnsensanes | sebessessesnes 164,739,901 | .ovvvvvee. 281,428,634

08.302. ottt R AR R AR AR R AR s bt Rt b b ntnns | ehsestentes st st s stentnties | essesiestense s essensessensents | srsestensest sttt
08.303. oSSR AR AR bbb bR s bttt stenes | srsestensen b s st tes e ntentns | ees ST TN
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0 0 | 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .164,739,901 .281,428,634 | .. 325,194,976
2701.  Reserve adjustments on reinsurance assumed 113,383,917) .(132,363,459) | .. .(172,331,391)
2702.  Change in contingeNnCy rESEIVE...........ccevvrverirerireerererereinnans ..33,130,512 ..(13,375,841)] .. ....3,276,895
2703.  Net investment earnings on funds withheld by ceding company... ...30,255,360 36,222,720 ..49,394,610
2798.  Summary of remaining write-ins for Line 27 from overflow page.. 2,004,218 | .... 2,251,462 | .. ....2,122,280
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... .(47,993,827) | .... .(107,265,118) | .. ...(117,537,606)
5301.  Adjustment to surplus for initial reinsurance transaction gains.. .(326,417) | .... +..(405,750) | ovocvrrran (541,000)
5302.  Change in prepaid PENSION COSL........cccviiuiiiriieiieie ettt bbb bbb s s bbbt s s s s snaebnns | srebessssssessssesessnsesessnsesens | ens ...835,894
5303.  Correction of error - affiliated reiNSUrANCE, NEE OF tX.........ccvcviveiecece et b s benas | evsessssssesessssensesessnsenes | ens ...(8,592,587)
5398.  Summary of remaining write-ins for Line 53 from OVEIflOW PAGE..........cceveveririieieiesetere et sssnes | eevessesssssssssesessssessenes 0].. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)...........cccvuiveeriiiiiieereiicteieseeesissessesesissaesssssssssessssssssssssessns | seesssssssesesssneas (326,417) | oo [CIRNA10)) —— (8,297,693)
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COM PANY

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.viuiuriiiie ettt bbbt ensnnns | sebeesinenas 9,425,856,627 | ............ 7,552,672,990 | .......... 10,647,795,679
2. Netinvestment income... .1,845,703,806 1,489,663,365 ...2,034,470,990
3. MiISCEIIANEOUS INCOME......vuerieecereiseiseseteise ettt b sttt | fnbssesenes 1,602,575,574 | ............ 2,183,332,087 | ..ocovvenee 2,664,237,301
4. Total (LINES T HIOUGN 3)...ereeeeiieeicieie ettt stenen | sesnessees 12,874,136,007 | .......... 11,225,668,442 | .......... 15,346,503,970
5. Benefit and 10SS related PAYMENLS.........cccuiiiieiiieiieieere ettt snsentenae | sresieens 12,560,261,668 | .......... 10,604,868,517 | .......... 14,886,419,128
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (1,980,140,677) | ........... (2,461,242,031) | ........... (3,620,426,100)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiiirieieessieie s essssseseiseienns | ceseensiennes 855,177,772 | oo 638,008,342 | ............... 885,434,549
8.  Dividends paid t0 PONCYNOIAETS.........ccuriiieiiicieieicies ettt bbbttt sessnsesanans | sesesessnsesesans 26,106,649 28,057,101 | oo 38,298,510
9.  Federal and foreign income taxes paid (recovered) net of $.....4,682,034 tax on capital gains (losses). (83,871,074) | .... .75,852,598 (121,369,599)
10.  Total (LINES 5 throUGN 9).......cuuceuieieeieeieeireie ittt ettt sttt essentas | seeeneees 11,377,534,338 | ............ 8,885,544,527 | .......... 12,068,356,488
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueriiireiiiieiiereeeessee st be s snens | eesesesinas 1,496,601,669 | ............ 2,340,123,915 | ............ 3,278,147,482
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 BONMAS...eeeeeeei ettt ettt ents | Seenenniens 5,481,798,705 | ............ 2,529,379,628 | ............ 3,404,009,128
12.2 Stocks ....100,731,155 33,730,331 | v 36,990,723
12.3 Mortgage loans ....614,080,790 | ...............433,080,629 | ............... 639,889,459
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 131,075,608 | ............... 478,941,951 | oo 704,038,112
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ccoccevvevveeevcveeevceeeseei | eeeeeiieveeens 6,484,199 | ...ooovvviern 5224591 | ..o 4,260,892
12.7  MISCEIIANEOUS PrOCEEUS. ........vcveiveiiieieciii ittt sttt se bbbt es s nse s snsensens | dessessessssensa 85,820,840 | ............... 492,539,215 | ..coeuunne. 196,951,091
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucvieieeieieieeee ettt sesss s ssssessessssenes | evessenand 6,419,991,297 | ............ 3,972,896,345 | ............ 4,986,139,405
13.  Cost of investments acquired (long-term only):
1301 BONAS...euveeeeie ettt nt st nnes | srensnsiens 5,708,240,514 | ............ 4,059,577,020 | ............ 5,527,388,649
1312 SHOCKS .ottt | Srnstnntnees 431,945,584 | ............... 364,875,566 | ... 517,350,368
13,3 MOMGAGE I0BNS....euereiirerirrireeisteie ittt sttt ens s srensnes | stensessees 1,002,553,333 | ...covereneee 483,161,557 | .ccovverernee 768,988,225
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS.......uuverererrereiieceeie ettt sttt ssesssnsnssnssensnes | sesessessosens 304,703,555 | ..coovvenenne 764,837,203 | ...ovvervnes 832,162,402
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvveiriirieiieiciesieie ittt es s sensesennts | deressnsassans 479,873,124 | ..o 21,269,560 | ...covovennes 584,289,261
13.7 Total investments acquired (Lines 13.1 to 13.6)... .7,927,316,110 5,693,720,906 ...8,230,178,905
14, Netincrease or (decrease) in contract [0ans and PremiUm NOLES.........ccvivrieieieiniereessiese s ssssessesssssnees | sressessssessenns 36,241,704 | ..ocveveies (475,540) | ....coovvvvee. (14,360,340)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorrrnrrrinenerriinenereesseseeseiseisseseesssseess | ceeseeneees (1,543,566,517) | ........... (1,720,349,021)| ........... (3,229,679,161)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
163 BOITOWED FUNGS........o ettt sttt nnns | Sbsisensessentanes 8,850,000 | ..ccvvrrrreenes 9,071,764 | ............. (199,767,224)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ....397,330,836 | ...covvnene 286,866,930 | .....cccouee 159,673,049
16.5 Dividends to stockholders +0.550,000,000 [ .eovvereeeirereiereeeereeeenes | e
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 124,109,332 | ....ccooeee. (170,632,818) | ....ocvevveene (103,380,188)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (19,709,832) | ............... 125,305,876 | .............. (143,474,363)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvrrns | vovvvirerinninns (66,674,680) | .....c0oec.... 745,080,771 | oo (95,006,042)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... ettt eesssessessss sttt sttt en s ss s ans et ssessenssessassnssnsss | sesessessossans 460,749,796 | ....cocvvene. 555,755,838 | ..cooverenns 555,755,838
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiieiiieiieiireiieiiseeiise ittt sttt sntnns | sbnssnesnees 394,075,116 | ............ 1,300,836,608 | ............... 460,749,796
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. ....258,097,355 | ..covvernnn 597,190,075 | ..ccovverneee 799,106,721
20.0002  Exchange of bond investment to equity investment 4,310,500 | ...cooovvveireneeenn 13,305 | e 35,512,740
20.0003  Tax credit commitment liabilities 115,791 | i 2,594,519 | 2,481,741
20.0004 Capitalized interest on mortgage loans. 6,987,598 ....13,018,222
20.0005 Capitalized interest on bonds............ 1,323,466 | .....................896,318 | .......c........... 1,262,004
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Statement as of September 30, 2021 of the NATIONWIDE LlFE INSU RANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 502,290,292 | ....vvrerrrrrrirrrinenens 473,460,503 | ....ooovverrirrrierinnns 648,118,577
3. Ordinary individUal @NNUIES............overerreerireerieisceseise e sssesesssssssssessesssssssssesss | sesessesssssssssassnsseses 5443447169 | .oooviveeeeene 2,573,623,086 | ...cvoevuevrrirrirririns 3,785,642,921
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUFANCE. .......c.cvveveevcrieeie ettt st a s sses s saenas | sevssssesssssssesesssseseeses 437,108,069 | ...cooevvrereeriieine 512,122,941 | oo 729,748,530
8. GrOUD @NNUIIES. ....vevevverceeririsciiitits st es st | eesssesssessisaneseenes 3,681,952,102 | ..ooovverrrirriiieninns 4,510,135,824 | ....ooovvvvirrirerin 6,208,820,580
7o ABH = IOUD ettt | bttt 330,903,921 | ..o 328,255,687 | ..oocverceiericeinenens 439,386,556
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ot | eess et 2,657,311 | oo 2,546,773 | cooooeeecrieeeeerieeennne 1,583,938
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)..........eveeermeririiineieeiseesessiesesesisessesssessssessssssses | ceseessesssesssnenss 10,298,358,864 | .....coovvverrrrieninne 8,400,144,814 | ..o 11,813,301,102
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LiNes 11 troUG 12).........cceuimiriieriecienieeeisesiessisesssess s sssssessssessns | covesssesssessssnenss 10,298,358,864 | .....coovvverrrrieninne 8,400,144,814 | ..o 11,813,301,102
14, DepOSIt-tyPE COMTACES.......ccvieiieiiiciei sttt nsebens | sasssssesessssessssnsesannn 2,557,510,000 | ..ocovvrerirceieine 942,400,000 | ..ooovereeeieie 942,400,000
15, Total (LINES 13 @N 14)......ccouivirirriiirireeincriseisisce s sesssessssesssesssssnins | covneesssesssnsssssnenes 12,855,868,864 | ......cocovvveerrricnenne 9,342,544,814 | ....ccovvvrnrrrn, 12,755,701,102
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0

Q06




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

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

C.

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

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

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies a prescribed practice which values assumed guaranteed minimum
death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts from the Company and GLWB
risks on fixed indexed annuity contracts from Nationwide Life and Annuity Insurance Company (NLAIC), an affiliate, using separate alternative
reserving bases from the Statutory Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and
approved by the Department. The prescribed practice related to NLIC guaranteed risks changed the Company’s subsidiary valuation of Eagle by
$(792,073,544) and $(710,745,988) as of September 30, 2021 and December 31, 2020, respectively. The prescribed practice related to NLAIC
guaranteed risks changed the Company’s subsidiary valuation of Eagle by $821,525,859 and $523,380,551 as of September 30, 2021 and
December 31, 2020, respectively.

In 2021, the Commissioner of the Department promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve
Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice allows
Ohio-domiciled insurance companies to utilize certain alternative derivative and reserve accounting practices for eligible derivative instruments
and indexed products, respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them.
Effective January 1, 2021, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products
and equity indexed annuity reserve liabilities. As a result, the Company’s net income increased $3,538,461 for the period ended September 30,
2021 and the Company’s statutory surplus decreased $3,133,635 as of September 30, 2021. The Company'’s subsidiary, NLAIC, also elected to
apply the same prescribed practice to its eligible indexed products effective January 1, 2021, which decreased NLIC’s subsidiary valuation of
NLAIC by $188,958,410 as of September 30, 2021.

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

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

SSAP F/S F/SLine

# Page # 2021 2020
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 432,187,432 $ 486,946,192
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 1,944,833 -
Reserves for indexed annuities 51 4 19 3,067,640 -
Tax impact 101 4 32 (1,474,012) -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 428,648,971 $ 486,946,192
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 8,912,961,325 $ 9,105,422,637
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle: NLIC risks ceded 51 2 8 (806,680,278) (710,745,988)
Subsidiary valuation -- Eagle: NLAIC risks ceded 51 2 8 821,525,859 523,380,551
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (1,107,647) -
Reserves for indexed annuities 51 3,4 1,19 5,074,273 -
Tax impact 101 2,4 18,2, 32 (832,991) -
51, 86,
Subsidiary valuation - NLAIC 101 2 2.2 (188,958,410) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- NLAIC: Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 9,016,940,519 $ 9,225,788,074

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

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policies

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

(2) Bonds, excluding loan-backed and structured securities, are stated at amortized cost, except those with an NAIC designation of “6”, which are

stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective yield method. The
Company does not hold any mandatory convertible securities or SVO-identified investments.
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(6) Loan-backed and structured securities (collectively, loan-backed securities) are stated at amortized cost or the lower of amortized cost or fair
value in accordance with the provisions of Statement of Statutory Accounting Principles (SSAP) No. 43-Revised and the Purposes and
Procedures Manual of the NAIC Securities Valuation Office. The retrospective adjustment method is used to value loan-backed securities
where the collection of all contractual cash flows is probable. For all other loan-backed securities, the Company uses the prospective
adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed securities.

D. Going Concern
Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

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

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

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

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

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

Note 3 - Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

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

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

1) (2 3 4 (5) (6) @
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
14983AAB5  $ 1,887,330 $ 1,352,735 $ 534,595 $ 1,352,735 $ 1,308,255 Q121
Total $ 534,595

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (8,293,969)
2. 12 Months or Longer $ (17,029,635)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $  1,313,091,798
2. 12 Months or Longer $ 309,006,881
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The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security. If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary
impairment, then the Company will evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the
cash flows expected to be received for the given security with the amortized cost basis of the security. If the present value of cash flows is
greater than the amortized cost basis of a security, then the security is deemed not to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

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

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

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

2-11. Not Applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

5.

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

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

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

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO NO
b. Tri-Party (YES/NO) YES YES YES
Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER

a. Maximum Amount

1.  Open - No Maturity - - - -

2. Overnight $148,351,863 $163,838,721 $211,340,721 -

3. 2 Daysto 1 Week - - - -

4. >1Weekto 1 Month - - - -

5. >1 Month to 3 Months - - - -

6. >3 Monthsto 1 Year - - - -

7. >1Year - - - -
b. Ending Balance

1. Open - No Maturity - - - -

2. Overnight $114,281,684 $154,858,856 $191,431,900 -

3. 2 Daysto 1 Week - - - -

4. >1Weekto 1 Month - - - -

5. >1 Month to 3 Months - - - -

6. >3 Monthsto 1 Year - - - -

7. >1Year - - - -

4. Not applicable.
Fair Value of Securities Acquired Under Repo - Secured Borrowing
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a.  Maximum Amount $151,318,900 $167,115,495 $215,567,535 $-
b. Ending Balance $116,567,318 $157,956,033 $195,260,538 $-
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6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $-  $195,260,538 $- $- $- $- $-  $195,260,538
b. LB&SS-FV - - - - - - - R
c. Preferred Stock - FV - - - - - - - R
d. Common Stock - - - - - - - R
e. Mortgage Loans - FV - - - - - - - R
f.  Real Estate - FV - - - - - - - R
g. Derivatives - FV - - - - - - - R
h.  Other Invested Assets - FV - - - - - - - R
i Total Assets - FV $-  $195,260,538 $- $- $- $- $-  $195,260,538

7. Collateral Provided - Secured Borrowing

1 2 3 4

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $148,351,863 $163,838,721 $211,340,721 -
2. Securities (FV) - - -
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $114,281,684 $154,858,856 $191,431,900 -
2. Securities (FV) - - -
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost Fair Value
Overnight and Continuous $191,431,900 $191,431,900
30 Days or Less - -
31to 90 Days - -
> 90 Days - -

a0 op

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

There were no changes that were considered significant to the Company from prior year end.
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R. Reporting Entity's Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) Cash 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.

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

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

The Company received dividend distributions of $20,000,000 on August 10, 2021 (declared on June 30, 2021) and $191,000,000 on May 10, 2021
(declared on March 31, 2021) from Eagle. The Company expects to receive an additional dividend distribution of $45,000,000 on November 10, 2021
(declared on September 30, 2021) from Eagle.

Through September 30, 2021, the Company has paid capital contributions totaling $350,000,000 to NLAIC. Periodic contributions were made in
increments of $50,000,000 each on September 29, 2021, August 30, 2021, July 29, 2021, June 29, 2021, May 28, 2021, April 29, 2021 and March 30,
2021. On October 28, 2021, the Company paid an additional capital contribution of $50,000,000 to NLAIC.

On August 30, 2021, the Company paid a capital contribution of $250,000 to Jefferson National Financial Corporation.

Note 11 - Debt

A. All Other Debt

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

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

@

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

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

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

a. Aggregate Totals

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

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 111,245,514 $ 111,245,514 $ -
(d) Excess Stock $ 1,822,086 $ 1,822,086 $ -
(e) Aggregate Total $ 138,067,600 $ 138,067,600 $ -
(®  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 5,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ 57,650,400 $ 57,650,400 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 87,650,400 $ 87,650,400 $ -
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 4,300,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ - $ - $ - $ - $ -
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 3,276,102,411 $ 3,095,652,137 $ 2,556,775,217
2. Current Year General Account Total
Collateral Pledged $ 3,276,102,411 $ 3,095,652,137 $ 2,556,775,217
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,553,021,440 $ 2,435,592,002 $ 2,064,354,947
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 3,276,102,411 $ 3,095,652,137 $ 2,556,775,217
2. Current Year General Account Maximum
Collateral Pledged $ 3,276,102,411 $ 3,095,652,137 $ 2,556,775,217
3. Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,827,891,150 $ 2,702,301,451 $ 2,204,092,198

Q07.5




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

NOTES TO THE FINANCIAL STATEMENTS

4. Borrowing from FHLB

1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ -8 - $ $ XXX
(b) Funding Agreements $ 2,556,775,217 $ 2,5656,775,217 $ $ 2,556,775,217
(c) Other $ - % - $ $ XXX
@ Aggregate Total
(atb+c) $ 2,556,775,217 $ 2,556,775,217 $ $ 2,656,775,217
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % -3 -0 $ XXX
(b) Funding Agreements $ 2,064,354,947 $ 2,064,354,947 $ - $ 2,064,354,947
(c) Other $ - % -0 % - $ XXX
@) Aggregate Total
(atb+c) $ 2,064,354,947 $ 2,064,354,947 $ - $ 2,064,354,947
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 2,608,581,017 $ 2,608,581,017 $ -
3. Other $ - % -0 % -
4 Aggregate Total
Lines (1+2+3) $ 2,608,581,017 $ 2,608,581,017 $ -

c. FHLB - Prepayment Obligations

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

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

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

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

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

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

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

Note 14 — Liabilities, Contingencies and Assessments

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

Note 15 — Leases
Not applicable.

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

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

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets
There were no changes that were considered significant to the Company from the prior year end.
2. No servicing assets or liabilities were recognized during the period.

4. There were no assets securitized during the period.
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C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 - Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

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

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

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - $ 2,725,130 $ 740,612 $ - $ 3,465,742
Securities lending collateral assets - 95,330 - - 95,330
Preferred stocks unaffiliated - 43,613,935 5,572,670 - 49,186,605
Common stocks unaffiliated 57,623,013 138,067,600 93,267 - 195,783,880
Separate account assets 115,002,579,868 2,241,200,808 50,528,625 3,329,037,006 120,623,346,307

Total Assets at Fair Value/(NAV) $ 115,060,202,881 $ 2,425,702,803 $ 56,935,174 $ 3,329,037,006 $ 120,871,877,864

Liabilities at Fair Value

Derivative liabilities $ - 145,139 $ - $ - 145,139

&* |
©* |

Total Liabilities at Fair Value $ - 145,139 $ - $ - 145,139
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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 $829,799 $- $(89,186) $- $(17,026) $- $- $- $17,025 $740,612
Preferred stocks unaffiliated $5,055,886 $- $- $- $583,294 $372,635 $- $(439,145) $- $5,572,670
Common stocks unaffiliated $319,106 $393 $- $(362,174) $135,942 $- $- $- $- $93,267
Separate account assets $49,236,611 $- $- $- $1,961,451 $- $- $(669,437) $- $50,528,625

Total Assets at Fair Value $55,441,402 $393 $(89,186) $(362,174) $2,663,661 $372,635 $- $(1,108,582) $17,025 $56,935,174

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 $40,966,921,670 $37,393,005,819 $889,832,191 $38,768,040,402 $1,309,049,077 $- $-
Mortgage loans, net of allowance 8,404,700,256 8,177,764,376 - - 8,404,700,256 - -
Cash, cash equivalents and
short-term investments 394,075,116 394,075,116 16,394,253 377,680,863 - - -
Derivative assets 93,870,913 55,515,605 - 93,870,913 - - -
Policy loans! 924,339,847 924,339,847 - - 924,339,847 - -
Separate account assets 384,264,807 336,170,491 7,072,240 367,378,230 9,814,337 - -
Securities lending collateral
assets 191,857,917 192,014,584 191,431,900 426,017 - - -
Total Assets $51,360,030,526 $47,472,885,838 $1,104,730,584 $39,607,396,425  $10,647,903,517 $- $-
Liabilities
Investment Contracts $1,165,161,499 $2,555,349,098 $- $- $1,165,161,499 $- $-
Derivative liabilities 16,086,976 36,459,924 - 16,086,976 - -
Total Liabilities $1,181,248,475 $2,591,809,022 $- $16,086,976 $1,165,161,499 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

1 Includes nonadmitted amounts

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

Note 21 - Other ltems

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

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 8, 2021 for the statutory statement issued on November 12, 2021.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through November 8, 2021 for the statutory statement issued on November 12, 2021.

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

Note 23 - Reinsurance

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.
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Statement as of September 30, 2021 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

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

Note 30 - Premium Deficiency Reserves

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

Note 31 - Reserves for Life Contracts and Annuity Contracts

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

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

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

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 - Separate Accounts

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

Note 36 - Loss/Claim Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COM PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 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.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe 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.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 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.

4.2 Ifyes, 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

5. Ifthe 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]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2021

6.2 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

6.3 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

6.4 By what department or departments?

OH
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 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]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]

8.4 Ifthe 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
9.1 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[ ]
(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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COM PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 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[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 487,468,540
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 2,595,763,355 2,730,087,373

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 261,843,195 244,642,505

14.26 All Other 157,347,955 137,579,971

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,014,954,505 $ 3,112,309,849

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] 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: $ 191,953,247
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 192,109,914
16.3 Total payable for securities lending reported on the liability page: $ 192,630,980
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
Federal Home Loan Bank of Cincinnati 221 E. 4th St, Suite 600, Cincinnati, OH 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 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

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?
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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 3M096E5SOPEUTBOISBLS3 SEC Registered Investment NO
Adviser

282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission

126032 T. Rowe Price FAJ59K74IZRGQOSHUS25 The U.S. Securities and NO
Exchange Commission

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

18.2 If no, list exceptions:

19.

20.

21.

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

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

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

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

Has the reporting entity self-designated 5GI securities?

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

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

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

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

Has the reporting entity self-designated PLGI securities?

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

self-designated FE fund:

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COM PANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
111 Farm mortgages G
1.12  Residential mortgages... G

1.13  Commercial mortgages 8,168,598,674

1.14  Total mortgages in good standing 8,168,598,674

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G 9,165,702
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G
1.32  Residential mortgages B s
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt s et nnreen e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 8,177,764,376
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0
Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

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 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating
Life & Annuity - Affiliates
[15821....... |47-4523059....| ... 03/31/2021 | Eagle Captive ReINSUIANCE, LLC ..ot OHerooss, COFW/G...oooro FA Authorized........oooooe. [ oo
- Non-Affiliates
59-2859797.....c.coo| v 03/31/2021 | Hannover Life Reinsurance Company Of AMEHICA..........c..cuiiueieiciiicicieis ettt AULNOMZEA. ... [ e [ e
59-2859797......coo..| cerrrrennnd 03/31/2021 | Hannover Life Reinsurance ComPany 0f AMEHICA..........c.cc.eiueieieriieiesie ettt s st Authorized.........ccoeevne..
..59-2859797... ..03/31/2021 | Hannover Life Reinsurance Company of America. . . Authorized...
59-2859797..........| oo 03/31/2021] Hannover Life Reinsurance Company Of AMEHICA............oiiiuiieiiciiieciest s issesesseessssssesees s snsesesssssssssssssssssesssssnssnsessnsanes Authorized.........coevnnee.
Accident & Health - Non-Affiliates
AA-0055586..[98-1157996........... | coververene 09/10/2021| Beam ReinSUrance COMPANY LEG.........ovruriirinrirriirininsessessssessssisessssssssssssesssssssssesssssesssessessessssssssesssssssssssessessassssssnssassons L0 [0/ C T — S UNAULhOMZEA........vveees [ ot [ v
524130.......... 98-0623864........... [ coverene 01/01/2021| Greenlight REINSUTANCE LEG.........ceveerereririirsirieissiesise st ss sttt st ess st sse st st s ssnssessssssnssessanes (03117 IS [0V C T — SLEL.ovrrerreireeeeees UNAUthONZEA........vreees [ o [ e
AA1126510...9053671.... ..01/01/2021 | Lloyd's Syndicate 0510.. . . . | Authorized...
AA1120096... [ 12953767 .......oooves | corvrrennd 01/01/2021 | LIOYd'S SYNAICAE 1880.........cuveuierierieriisiee ittt bbbt Authorized..........ccoounn.e.
AA1120064...19010873306.......... | ccvvenveee 01/01/2021 | LIOYA'S SYNAICAIE 1919....... oottt bbb Authorized..........cccouun...
AA1120084...112560123......cccovvee | v 01/01/2021 | LIOYA'S SYNAICAIE 1955........couieriiriiriesiiiee ettt bbb Authorized..........ccoounnee.
AA1128010...[10473215.....ovovees | v 01/01/2021 | LIOYd'S SYNAICAIE 2010........couvereiriireeiseiisiie it Authorized..........ccovuune.
O |AA1120104...| 12953844 ..01/01/2021 [ Lloyd's Syndicate 2012. .. LA . | Authorized...
8 AA1120082... 12522273 01/01/2021 | LIOYd'S SYNAICATE 30T0........cuurerrirrireiseiseiseissisesess s Authorized..........coouune.
AA1126005...[10473270......ccccoee. | corrrrrnne 01/01/2021 | Lloyd's SYNAICAte 4000..........c.rrurrereiieiisiiieeiessissssssse sttt sttt AUhOTIZEd. ... [ e [ s
AA1126004...[ 10473217 ..c.vvvevens | s 01/01/2021 | Lloyd's Syndicate 4444 AUhONZEd. ... [ e [
10219............ 23-1641984...........[ ccovereenn 01/01/2021 | QBE ReINSUrANCE COMPOTALION. ........vueeeeerrerresiseeeeaseeseesesessesessesseesesssssseesessessssssessessssssssessssessssssessessssssssessssssssessessessnssnes PA oo [0 V/C SLEL..veerereees AUNOMZEA. ... | e | et nnees
10357............ 52-1952955......c..| weverneennd 01/01/2021 | Renaissance REINSUFANCE U.S. INC.......c.viiiiiiieiriiiineiei ettt bbb bbb MD..oooorereeereeeens QA/G....oierereeiieene SLEL..oiieneeireieis AUNOMZEA. ... | e | e s
10357............ 52-1952955......cc..| veverneennd 01/01/2021 | Renaissance REINSUIANCE U.S. INC. ...ttt bbb bbb bbb MD..oooierierereines QAG....oirirneieeins SLEL..otiieinireieieens AUNOMZEA. ... | e | e
10357............ 52-1952955...........| covrenene 01/01/2021 | Renaissance REINSUIANCE U.S. INC. ...ttt bbb MD...ooiriieiieeens QAG....oiienrineins SLEL..iiieeiei AUhONZEd. ... [ e [
19453............ 13-5616275.....ccc0.| ceerernns 04/01/2021 | Transatlantic REINSUrANCE COMPANY.........cccuiierriieiieeieiseeessseetese s ses s sss s s sttt s st s s ssss st saes st es st tensasanes 1) R OTH/G.....ooeeveeveeenne SLEL.oviiiecievei. AULNOMZEA. ... [ [ e
2113, 135459190......ccccce. | coverrernns 01/01/2020 | United States Fire INSUrANCE COMPANY..........ccovierririreieseteeie ettt stes et s s sse s ssbesses s es s s sessssassananes ] =S (016 (0] TR AULNOMZEA. ... [ e [ e

40827............ 363186541......ccce. | corrennnnd 04/01/2021 ] Virginia SUrety COMPANY INC......vcovereeieeresreseeesssessessesessessssssessesssssssessssessssssessessassssssessasssssssssessessssssessessassssssessessansssssesseseas | QALG.....oeerreeien, OH...ooveeer e AUOMZEA. ... | | s sninees




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlBbaMA......ccocreienreeesssississssssssssensensensneesAL [l | 100000 22,157,624 | .......106,998,910 | .......... 7,620,133 [ oo v 136,776,667
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado
7. CONNECHCUL......ccvucveiecieicicte ettt
8. DEIAWAIE......oecvieeecetee e
9.  District of Columbia. .
10.  Florida.....c.ccooou.... JFL ... L] 73,189, 480 A 119 909 000 |........ 15,348,249 | ...oooovvrvrrrrrrrrns | e 1 208 446 729 |....
11, GEOMGi8..ceuceererreceeeisrirseirseirseiseesensessensessseessessessesssessnensnsOA [ vl | e 20,720,075 |....... 193,028,546 e 222,896,739 | ...
12, HaWali...o.ooeeeceeecececeeeeesneeneessssssississsssssssssssssssssssneeHl [l | 106,380,879 | ..o 29,472,402 [ .ocooviiiii35,254 | oo | s 35,888,535
13, 1dAN0. ...l D [l | 239,243 [ 38,424,412 | oo 898,955 | i | e 39,162,610
14, MNOIS....ooveeeeeieiseiseieeireiseissesssisseissississsssssesssenssesssesssenseel L el | 100....38,979,376 | ... 401,322,466 458,251,257
15, Indi@na......cccovcvvvcrierierierrrneneneneneeneesesenessseseesen N [l | 100000..15,571,856 | ... 170,893,394 201,067,999
16, 1OWAL..ieeiccssese s iesisesissssssessessesssessseessessessesnseeneee A [l | 1. 34,645,987 | oo 52,040,070 88,722,621
17, KaNS@S.....ocvrrerinrerinenernerneinersnsssnsssssssssssseessenneennenn KO [l | 102,426,351 | ooenn 61,617,310 67,143,254
18, KentUCKY....cooovveeeierecrceeeeneseneseiseenessssssesessssseeee e KY [l | 100000.8,138,332 [ oo 76,425,412 93,203,682
19, LOUISIaNA.......ocverercrrerrerrsnseisesernensensensenisenssenssssssnsensse LA [l | 10000.6,178,685 | ... 116,517,515 123,504,361
20, MaiNE....ooveeerriereirneineeeneieeereeissesseessesnssesssnssssssssssssssnsssseenesME | Lo [ 01,615,306 | ... 23,135,981 24,131,945
21, Maryland.........cocovveneinennnnnnnsinsnssneseseeeeedMD | Lo [ 0. 18,620,861 ... 225,228,241 248,911,347 |....
22. Massachusetts MAT....L..]..........9,918,807 |....... 274,124,426 .290,768,109 |....
23.  Michigan...... LM L] 12,982,799 | ....... 217,883,774 .236,881,030 |....
24.  Minnesota MNJ...... L] 17,901,136 |....... 100,975,267 .119,709,207 |....
25.  Mississipp MS]...... L] 1,324,369 | ... 28,800,536 ..31,891,263 |....
26.  Missouri.. MO|..... L] 3,215,758 | ......... 91,877,010 ....99,407,238 |....
27.  Montana.. MTH...... L] e 872,072 | ... 18,996,694 ...20,036,402 |....
28.  Nebraska .NE[...... L] 1,478,216 | ... 29,246,405 32,011,511 | ...
29. Nevada........ LNV L] 1,760,702 | ... 60,043,707 ...64,336,115 |....
30.  New Hampshire.. NHJ..... L] 1,079,426 | ......... 42,478,846 ...45,365,417 |....
31, NEW JBISEY ..ottt NJJ...... L] 17,130,366 |....... 296,503,805 |........12,782,484 | .....cecovvrvrrrrrivnrs [ e 326,416,655
32, NBW MEXICO.....ueueririreiese et NM{...... L] 269,741 | ..o 25,830,097 | ...........2,806,648 | ...ccccovvrrrnrrrneins | v 28,906,486
33, NEW YOTK..oo oottt nes NY]..... L....|......149,409,301 | ....... 859,944,755 | ...........9,660,950 | .....ccooorrrrmrrmrcrnns s 1,019,015,006 |....
34.  North Carolina. .NC|...... L...|......35,736,791 | ....... 180,695,923 .228,550,781
35.  North Dakota... .ND{...... L] 14,504,946 | ......... 21,265,144 ...36,398,378
36, ORI0..euiei e OH|...... L....]........33,866,710 |....... 637,986,866 |.........27,084,633 | .....cccovermrrmernens [ e 698,938,209
37, OKIAhOMA. ... OK]|...... L] oo 2,117,769 | ......... 98,973,251 [ ... 2,267,877 | oo | e 103,358,897
38.  Oregon........ OR]..... Lo]iin.8,566,472 | ......... 63,789,240 ...12,878,367 |....
39.  Pennsylvania... WPA]..... L...|.....37,487,820 |....... 457,701,430 .509,479,557 |....
40. Rhode Island... ~RI|..... L] o 1,751,175 [ e 36,176,991 ...39,306,047 |....
41.  South Carolina.... SC|...... L..[......8,881,856 | ...... 88,440,580 104,735,858
42.  South Dakota.. SD|...... L] ioninn.808,591 | ... 7,810,245 | ..............380,907 | .oooovoieirirenireniins [ v 8,799,743 |....
43.  Tennessee.. JIN s L] 9,133,264 | ....... 120,077,578 135,575,135 | ....
44, Texas...... IX L....]........38,703,004 |....... 493,912,962 576,643,817 |....
45, Utah........ UT L] 3,162,645 | ........ 28,393,306 ..34,811,107 |....
46.  Vermont.. AV I Loof ooiiienn 787,136 | ... 17,555,885 ...19,572,331
A7 VIRGINIAL..coocee ettt VA[...... L...]......15,568,364 | ....... 115,831,299 139,315,588
48, WaShINGION......coevieceereicecese e WAI...... L]inn...2,836,508 |....... 106,634,113 111,090,726
49.  West Virginia... W ... L] 2,836,227 | ......... 29,112,047 ...43,920,113
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... Lo 8,141,899 |.......157,042,404 | ...........6,386,466 |......cccoovrvrrrvrrnnn | crrerrn 169,570,769
51, WYOMING. .ottt WY ... Lo]iin530,588 | ...........3,036,098 | ........... 4,060,529 | ..oovverrnrnrienis | e 7,627,215 | oo
52.  American Samoa. LAS ... N...
53.  Guam............. GU[...... L...
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... L.
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... Nuoo [ | e | e
57, Canada......ccccoeeevereeseseiieeiseseiessssesesesssseesesssseessennes s GAN | e Nuc | 000 40,503 [ v 14T AT8 |
58.  Aggregate Other Alien 844
59, SUBOAL....iec e |- XXX .......929,257,223 |....9,025,539,776 |....... 333,576,064
90. Reporting entity contributions for employee benefit plans.............. 99,90 G SRR DRSPS ST
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e 12,771,424 | oo | e
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX e 2,693,839 | .ooiviereieieeiiees [ e 13,831 | [ e 2,707,670 | .oveerereereierennns
94.  Aggregate other amounts not allocable by State. e L XXX [ (V] IR 0 ] oo 0 | i (U I 0
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens o] XXX 944,722,486 |....9,025,539,776 ....10,303,852,157 2,557,510,000
96. Plus Reinsurance Assumed XXX ] e 8,120,254 | ........... 5441407 | | eeeissseieseienes | erverieens 13,561,661 [ ..o,
97.  Totals (All Business)........ XXX 952,842,740 |....9,030,981,183 ....10,317,413,818 2,557,510,000
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX ] e 102,508,947 |....... 454,223,480 |......333,392,525 | ..o | v 890,124,952 |....ccovviviiniinnen
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 850,333,793 |....8,576,757,703 | ........... 197,370 | ceovrrrrrrrinenn0 [ oo 9,427,288,866 (2,557,510,000
DETAILS OF WRITE-INS
XXX s 323,810
.| XXX.
XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........| .XXX..

9498. Summary of remaining write-ins for line 94 from overflow page..... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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Statement as of September 30, 2021 of the NATlONWlDE L”:E |NSURANCE 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 as of September 30, 2021 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

JEFFERSON NATIONAL
FINANCIAL CORP.

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

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

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

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

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(UNLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

| Common Stock:

INLIC-100% NY

Common Stock: 100 Shares
NW Life-100% OH

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

(Nationwide Corp. subsidiaries)

EAGLE CAPTIVE NW Corp--100% DE
REINSURANCE, LLC I
Single Member Limited [ T
Liabilty Company  {_____ NATIONWIDE LIFE
NWLife-100% OH INSURANCE 525 CLEVELAND AVENUE,LL] NATIONWIDE FINANCIAL | NFsDISTRIBUTORS, INC.
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST (NFsDI)
- Common Stock: 100 Shares
Liabilty C
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 as of September 30, 2021 of the NATlONWlDE L”:E |NSURANCE COMPANY

NAIC

Group

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

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code

10127

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

State of

Domicile

OH
1A
1A
TX

OH
1A

Federal ID
Number

T27-0114983

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

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Freedom Specialty Insurance Company
Harleysville Insurance Company

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

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

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

Nationwide General Insurance Company
Nationwide Indemnity Company

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

Nationwide Lloyds

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

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Fire & Casualty Company

Victoria Select Insurance Company



Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

€10

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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0140 | Nationwide. 20-4939866.. n/a... . |808 Yard Street, LLC....... . [NIA.... . | GVY Residential, LLC................... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 20-4939866.. 825 Junction Way, LLC.......ccooovvnrrrininrrnirnenns GVY Residential, LLC.......ccccoevrrnrerrerreriereeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 20-4939866.. . | 828 Bobcat Avenug, LLC.... . INRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 840 Third Avenue, LLC.......oovverrenrrrrrneens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 20-4939866.. 840 Yard Street, LLC GVY Residential, LLC...........cccccevrverirririrernnen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 20-4939866.. 845 Yard Street, LLC GVY Residential, LLC.........cccocevevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 20-4939866.. 860 Third Avenue, LLC.......cccoovrevnrnrrrireinnees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 20-4939866.. 880 Third Avenue, LLC........cccoeveveerrrveereieinenns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 20-4939866.. 880 Yard Street, LLC......coocvrereererereiecreis GVY Residential, LLC.......ccccocurrrrenrrrerrrienieneens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 20-4939866.. 895 W. Third Avenue, LLC..........ccccoevvvivererrinenne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 20-4939866.. 950 Dorchester Way, LLC.........ccocevvieriiriinnns GVY Residential, LLC.........cccooevveririiieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 20-4939866.. 950 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. 960 Bobcat Avenue, LLC.........ccccoceevecvvvecenienes |OHuceeeees [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1486309.. 975 Rail Street, LLC.........cccoeveervereeeirereeseceees |OHuce [NIAL Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1486309.. 995 Yard Street, LLC........cocovvvereriernrrererrnnennes | OHucrecoes [NIAG i Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1486309.. 18615 Claret Drive, LLC......c.cocvverererieieieiene NRI Cavasson, LLC.........cccccoevevvevieieirisiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1486309.. . | 18700 Hayden Road, LLC... . INRI Cavasson, LLC...... ....| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. AD DORA, LLC....cooveviereeecesieeeeee s NWD Investments, LLC.........ccccooeevvveerricrennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. ADTV, LLC...ovreecetecee e NWD Investments, LLC.........ccccveuvivererrerennnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 52-2227314.. . | AGMC Reinsurance, Ltd. . |Nationwide Advantage Mortgage Company..... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-0958655.. ALLIED Group, INC.....cvvvvereirrnrieicseieneseieninne Allied Holdings (Delaware), InC..........cccccvvvnnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 46-4628790.. Allied Holdings (Delaware), INC.........c.ccccvsvenrenee DE......c... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (RN PO
0140 | Nationwide . 127-0114983.. ALLIED Insurance Company of America............ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
ALLIED Property and Casualty Insurance
0140 | Nationwide . [42-1201931.. Company ALLIED Group, INC....ccvvererrerereeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, INC......cccccooeevevereereeennnes AMCO Insurance Company............c.cceeevernnnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenen. ALLIED Group, INC......vverererereeneereieeeneereenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 59-1031596.. . | American Marine Underwriters, Inc..... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 82-2001573.. American Tax Credit Fund 2017-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 82-4591498.. . | American Tax Credit Fund 2018-A, LLC . | Nationwide Life Insurance Company.... ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-0606592.. American Tax Credit Fund 2018-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccoeevereereens [ cerrereeinns 83-0620232.. American Tax Credit Fund 2018-C, LLC............ OH............ NIA....cooona. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 83-3900932.. American Tax Credit Fund 2019-A, LLC............ OH............ NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 83-3953721.. American Tax Credit Fund 2019-B, LLC............ OH........... NIA . Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 84-3443067.. n/a... . | American Tax Credit Fund 2020-A, LLC . [NIA.... . | Nationwide Life Insurance Company.... ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 85-2359702.. [n/a American Tax Credit Fund 2020-B, LLC NIA Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
American Tax Credit Fund 2021-A, LLC (fka
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 85-2649655.. [N/a.....cccvie | oo [ American Tax Credit Fund 2020-C, LLC) OH............ NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 86-2502912.. | Nf@...erierins | v [ e American Tax Credit Fund 2021-B, LLC............ OH.......... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 87-1349942.. |n/a.............. American Tax Credit Fund 2021-C, LLC............ OH............ NIA.....ccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-1580283.. |n/a.............. Arena District CA I, LLC......occovvevrrieierieieienns OH............ NIA....ccooe. NWD Investments, LLC..........ccovvvrreieirirennnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
.................................................................... 90-0280710.. | N/@...covrcerrs | wovererreerniinnes [ cereersenenennnneene. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide............ccccovrvvnrrrrecnens | NM@eiirirsininenns | cerrineeneennn. | Other non-Nationwide..........coooveevevncnccnecnnns [eeeedNeviiinn | 20
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. Ballantrae Woods, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC...........cccccouuue.. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. Cavasson Hotel Holdings, LLC..........ccccovvrrunne NRI Cavasson, LLC.........ccoovrvererernrenrirnnnnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-1618232.. . | CNRI-Cannonsport Condominium, LLC.. . |CNRI-Cannonsport, LLC........... . | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-1618232.. CNRI-Cannonsport, LLC........cccoenrenienrereininnnen. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide.............ccceveevenierennene contract.......ccceee. [ evveeicennins Other non-Nationwide............ccccevveveviieviins | ceene N
0140 | Nationwide. 31-1486309.. . | Cottages at Hyatts LLC........... . | Nationwide Realty Investors, Ltd...... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1486309.. Crewville, Ltd.......coeveerieesieceeseeeeeis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 84-5052608.. Danforth, LLC.......ovoreerereieieeseieeeeseieenas Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccevvivererinnns 42587... |42-1207150.. Depositors Insurance Company..............c..c....... A A ALLIED Group, INC.....c.ccvverveerercrcresieverereies ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Discover Affordable Housing Investment Fund |

.................................................................... 46-4104813.. LLC OH............ |OTH.............. | Other non-Nationwide...........c..cocrvrrmrmrrrrnrins [ MBeriiirririirnininnes [ cveierinnenene. | Other non-Nationwide.........c.oeeevveevrrinvcnecneons | veeeelNuviieis [ 21
0140 | Nationwide 33-0096671.. DVM Insurance AgeNCY........cccovveveerieerreerevenennne (07 W NIA....ccoonne Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |47-4523959.. Eagle Captive Reinsurance, LLC...........c........... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 20-1945276.. East of Madison, LLC...........cccoevevieeivicreeine, 120 Acre Partners, Ltd..........cccccovveeviecrereinnen, ownership.......... | ...... 24910 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide 20-1945276.. East of Madison, LLC..........ccccoevreirerirereiennnn. ND La Quinta Partners, LLC.......ccccocreurrrneen. ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 26-3260559.. . |E-Risk Services, L.L.C.... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |75-6013587.. Freedom Specialty Insurance Company............ Scottsdale Insurance Company...........ccceveeenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-4939866.. Grandview Yard Hotel Holdings, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . | Grandview Yard Hotel, LLC . | Grandview Yard Hotel Holdings, LLC... .... | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 31-1486309.. Harlem Road Developers, LLC.........c..ccccrvvenrene. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 51-0241172.. Harleysville Group INC.....c..cvvveveeeiniieieeiniiennns DE......c...... NIA....ccenne Allied Holdings (Delaware), InC..........ccccovvunnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide...........ccocererrrnen 23582... [41-0417250.. Harleysville Insurance Company............c..cc....... OH............ A Harleysville Group, INC.......ccccocveverereiiicicnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide...........ccoeerrerrrrrinnns 42900... [23-2253669.. [N/a...cccivriers | correrrerieniiens e Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC......cccovvverererririciennns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide...........cocrrerrrrrrennn. 10674... |23-2864924.. |N/@.....ocrreee | ceverereinieens | rrereeeneereineneenens Harleysville Insurance Company of New York... |OH............ A Harleysville Group, INC........cccoovueeerrerneencireinanne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. .114516... | 38-3198542.. . | Harleysville Lake States Insurance Company.... . | Harleysville Group, InC..........cccovvevinnee ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 64327... |23-1580983.. Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... . Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 35696... |23-2384978.. Harleysville Preferred Insurance Company........ Harleysville Group, INC........cccovveererrirrieneirrininns ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. .126182... | 04-1989660.. . | Harleysville Worcester Insurance Company...... . | Harleysville Group, Inc.............. . | ownership.. Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 32-0051216.. Hideaway Properties Corporation...............c...... Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-3289512.. Jefferson National Financial Corp...................... Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company...........| ...... A SO U
0140 | Nationwide . [75-0300900.. Jefferson National Life Insurance Company...... Jefferson National Financial Corporation......... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. New York Jefferson National Life Insurance Company.... |ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 61-1340595.. Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. Jerome Village Company, LLC.... Nationwide Realty Investors, Ltd ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . |JV Developers, LLC.... . [ Nationwide Realty Investors, Ltd....... ... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 74-1395229.. Lone Star General Agency, INC........cccccocovverrenne. Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company N
0140 | Nationwide . | 38-0865250.. National Casualty Company............cccccouevverevnnee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company N
0140 | Nationwide. AC000920.... . | National Casualty Company of America, Ltd...... . | National Casualty Company.. .. |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... AMCO Insurance COmMPany..........c.veeeverrerreens ownership Nationwide Mutual Insurance Company........... [ ... Y
ALLIED Property & Casualty Insurance
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 42-1154244.. Nationwide Advantage Mortgage Company....... Company ownership.......... Nationwide Mutual Insurance Company........... [ ...... Yoo | P
0140 | Nationwide.........ccceevvverereeees [ erreriinnas 42-1154244.. Nationwide Advantage Mortgage Company....... Depositors Insurance Company....................... ownership.......... Nationwide Mutual Insurance Company...........| ...... Yo T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. America Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |42-1015537.. Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1578869.. . |Nationwide Arena, LLC....... . INRI Arena, LLC..... ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-8670712.. Nationwide Asset Management, LLC Nationwide Mutual Insurance Company........... ownership.......... . Nationwide Mutual Insurance Company N
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company...............c....... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrrereens [ covrrerrenns 31-1036287.. Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccvvererrvriens [ corrrrrennes 31-4416546.. Nationwide Corporation............cccceeerierreerinnnns Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... Yoo P
0140 [ Nationwide.........cccoeurrererereereens | corverenenne 31-4416546.. Nationwide Corporation............cccceeeeeereerreneences Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company...........| ...... Yoo P
0140 | Nationwide..........ccovvverrrreens [ corrrrrnenns 31-1667326.. Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccooeererreriens [ orrrreennes 23-2412039.. Nationwide Financial General Agency, Inc......... NFS Distributors, INC........ccccoverreririreierinnn. ownership.......... Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide..........ccvvereerrrereens [ crvvrirnenes 31-6554353.. Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc................... ownership.......... Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide.........ccoeerrvevereeees [ erreriirnas 31-1486870.. Nationwide Financial Services, Inc..................... Nationwide Corporation............cccoeeeveriverennnns ownership.......... Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerrrens [ errerrinns 52-6969857 .. Nationwide Fund AdVisors.............cccevvevrivernnee. Nationwide Financial Services, Inc................... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corerrrnenes 31-1748721.. Nationwide Fund Distributors LLC............cc.cee.e. NFS Distributors, INC........cccoouvevrrnrerrirnisrenninns ownership.......... Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC........cccocovevrerirrieierrinnn. ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . | 31-4425763.. Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company N




Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

¥'€L0

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. .|25453... |95-2130882.. |n/a... . | Nationwide Insurance Company of America...... .. |ALLIED Group, INC....cccvvevrreiirerriernnns ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 10948... | 31-1613686.. Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........ccoeevrrrverereeens [ orrerrirenas 41-2206199.. Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 73-0988442.. . | Nationwide Investment Services Corporation.... Nationwide Life Insurance Company. ownership ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life and Annuity Insurance
0140 | Nationwide . [31-1000740.. | n/a.............. Company OH............ A Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-4156830.. |n/a.............. Nationwide Life Insurance Company.................. OH............ RE....cccooinne 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........... UIP..oorienne 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




Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

8'¢cld

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. 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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SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| 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. 52-2031677.. |n/a... . | THI Holdings (Delaware), Inc.. ... |DE. . . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide . |86-0619597.. 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..

Titan Insurance Services, INC.........ccccovevevrinnnes X
. |V.P.I. Services, INC......cccevvrrrrrrrnnnes ... |CA.

75-1284530..
33-0160222..

0140 | Nationwide

0140 | Nationwide. . |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 as of September 30, 2021 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

2
3
4,
5. The data for this supplement is not required to be filed.
6. The data for this supplement is not required to be filed.
7
8

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 6 6 8 6 92 0214 900000 3 =* * 6 6 8 6 92 0214470000 3 =*
*~ 6 6 8 6 9202136150000 3 = * 6 6 86 9202144280000 3 =
* 6 6 8 6 92 0214450000 3 =*
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid PENSION COSES........cvuiviririreieieiesies et esae s ssssenen 76,252,486 71,463,500 | c.ocvvvvererrnns 4,788,986 | .....ccoocvvrne 4,788,986
2505. Disallowed interest MaiNtENANCE MESEIVE. .........c.cviueueiiieirieietseeie et sessssees | sessssssessssesessssesessssesesnsees .
2597. Summary of remaining WIite=inS fOr LINE 25...........ccovuiveririiiiierceiecesesee e sessissiesesesaesaens | evsersssnsesaenas 76,252,486 | ...ooocooreeeee. 71,463,500 | oo 4,788,986 | .....cocverennna 4,788,986
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
9,503,529 7,840,013

2504. Reserve for litigation and contingencies
2505. Reserve for rate stabilizations.............

2506. Tax credit commitment liabilities..
2507. Contingency reserve

16,793,632
41,221,413
..180,351,833

.15,289,414
..38,664,413
147,221,321

2597. Summary of remaining WHLE-INS O LINE 25........iu ittt ettt ettt sttt s sttt s sttt ettt n st ee st 247,870,407 ....209,015,161
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Change in rate StabiliZation IESEIVES...........ccciiicieiiiisieic ettt es s ssssnas | saesssssssassenas 1,504,218

2705.  Change in loss recognition reserves ....500,000

2797.  Summary of remaining write-ins for Line 27 ,
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Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 7,829,385,342 | ..o 7,687,361,914
2. Cost of acquired:
2.1 Actual cost at time of acquisition 998,530,000 728,093,333
2.2 Additional investment made after acquisition 4,023,333 40,894,890
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 6,987,598 ....13,018,224
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (311,837)
7. Deduct amounts received on disposals 614,080,790
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ..83,487
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..8,224,460,558 | ...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes ..(46,696,187) | ...
13. Subtotal (Line 11 plus Line 12).. .8,177,764,371
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiuiieieiiciiiisieiesieissiesieseesssssssssessesssssssessssensessesssssnss | ssessesissssssssessesssssnsns BATT, 764,371 | oo 7,783,148,147
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 917,373,446 | ..o, 823,182,130
2. Cost of acquired:
2.1 Actual cost at time of acquisition 172,711,654 56,259,700
2.2 Additional investment made after acquisition 132,107,692 773,420,961
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 93,842,945 | ..ooveeeee e (10,486,728)
6. Total gain (loss) on disposals (173,521) | oo (437,664)
7. Deduct amounts received on disposals 131,075,608 695,038,112
8. Deduct amortization of premium and depreciation 20,807,070 30,015,272
9. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccveveveevriesieeieieeees et sss st s ssassseses | evtessssssessesesssssssssssesassnsas (528,442) | ....ovvrererereeeeeere 488,431
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)..........ceevrrerrerrererrerieresieisiesiesiesiens | crevesiesiesessesessssenenns 1,163,451,096 | ...ocvovvererrererererens 917,373,446
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiiciiiiisiesisisstesesesissssesseessssssssssessssessesssssssones | sressesisssssessessssssssssns 1,163,451,096 | oo 917,373,446
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....40,041,995,386 37,745,703,451
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 6,403,910,760 6,880,597,172
3. Accrual of discount 21,946,958 | ....ooovviirrereieis 32,947,079
4. Unrealized valuation increase (decrease) +(209,552,989) | ....covvereeia (291,538,685)
5. Total gain (loss) on disposals 67,754,152 | oo (9,271,363)
6. Deduct consideration for bonds and stocks disposed of 5,886,535,157 | .ooveervereieeencireinneene 4,304,236,608
7. Deduct amortization of premium 53,200,401 63,704,232
8. Total foreign exchange change in book/adjusted carrying value... ..(54,709,668) | ... ..101,209,145
9. Deduct current year's other-than-temporary impairment recognized.... 1,677,039 78,341,177
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 41,597,442 ....28,630,604
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 40,371,529,444 .40,041,995,386
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ..40,371529,444 | ... 40,041,995,386




Statement as of September 30, 2021 of the NATIONWIDE LIFE 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

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)-vvrvermeeerrmseesseessessssesseessssessssess st ssssssesssssssssssns | sesssesssmsessssens 18,946,828,775 | ...ccoovvvrrcrenens 1,064,822,240 | .....cvvovvrercrirnens 561,934,173 | oo 158,845,961 | .....ovvvrerirnnes 19,230,143,349 | ..cooovvrrrririrnns 18,946,828,775 | ....ooovvvvrrrenne 19,608,562,803 | .....oucvvrnerenen 20,218,923,879
2. NAIC 2 ().rveveverceereieeses et nent s | eeeieene s 15,383,571,899 | ..o 802,959,842 | ... 425,290,857 | ...oovvvvrririrriis (208,737,687) | ...ccovvvrrrrinnns 14,895,086,096 | ........cooorerernnce 15,383,571,899 | ....oovirirrriirn 15,552,503,197 | ovoovvirerrinns 14,886,002,862
NAIC 3 (8)-veveveveeerrriireisniisesisesiessssesessens s nestessssensensses | sesessesssssssseseons 1,703,262,687 | .....ovvvererirrrrirninne 63,367,225 | ..o 78,220,415 | oovvoeerrens 12,235,860 | ...cooovverrrirens 1,650,783,929 | ...cvovvvririins 1,703,262,687 | ......ovvvrvrrrns 1,700,645,357 | ..oovveecrirciinnns 1,635,968,404
NAIC 4 (8)-.rvvverervereererseeeseessseeeseesseeesssesssssssesssssssssssssnssssssssssssssssssassssns | sosssssssssssssnnsssanees 385,480,663 | ....ovverrerrriereinans 79,946,537 | vveovrrieeiineens 36,296,934 | ..o 3,865,788 | v 388,673,593 | ..o 385,480,663 | ...oooverrrerrrirnnnns 432,996,054 | ...ovooreeriieenne 352,592,632
NAIC 5 (8)-vvvevereeeermrereessseesseeesseesseessssesssesesssessssessssssnesssssessesssssssssassssns | sossesessssssssnssssanees 100,250,258 | ....overneernerrereenens 7,135,968 | ..o 2,945,740 | ..ovveerri (10,847,800) | .vcovcererererenens 109,959,395 | ...ooourerrrirrriens 100,250,258 | ...voouvernrirreereens 93,592,686 | .vvovvrerrrrereeinas 112,661,881
NAIC B (8)-+vvevereeerarereeesseesmesssesseesssseesseessessssessesssssssessesssesssssssesesns | cossrsssssssssssssssssssesns 7,216,049 | oo, 1,144,508 | ... 17,016 | v (172,075) | oo 8,665,181 | ...ovvvrvrernriririecnens 7,216,049 | ..o 8,171,466 | oo, 7,502,318
TOtAl BONGS. ... ensi s sensessneenneenes | avesenessnsnesssesons 36,526,610,331 | cooovvvrenrrincnenne 2,019,376,320 | ...ooovvrrniiincnens 1,104,705,135 | .oovovvvvvnnrriciincnes (44,809,953) | ....cveviriririnnes 36,283,311,543 | .ooovvviririnnnns 36,526,610,331 | .ooovvvereviencnens 37,396,471,563 | ...covvvririinnnns 37,213,651,976

20IsO

558,559 | ....ovveririrrienini 213,800 () 551,125 | e 568,559 | ... T | 4,249,000

NAIC 2.t | ebne s 16,625,412 | ..o 372,635 | oo 439,145 | oo 728,158 | oo 19,986,076 | ......ocvevcvcirricnnn 16,625,412 | ..o 17,287,060 | ..o 65,245,226

10, NAIC 3e s | e 15,898,834 | ..o 6,332,678 | ..o | e (2,856,874) | .....covviririiin 13,883,163 | ...oooveiciii 15,898,834 | ..o 19,374,638 | ..oooviicice 26,252,903
110 NAIC A s | e 544,761 | oo A T05,847 | .o | 14,658 | .o 538,984 | ...cvviiriniinin 544,761 | oo 5,265,266 | ....coovvririiiiiiiiiinnd 654,050
12, NAIC Be. st niens | etienie et 2,016,981 | oo 1,079,900 [ oot | e 3,646,841 | oo 1,988,301 | oo 2,016,981 | oo 6,743,722 | oo 655,625
130 NAIC Bt ens | enteni s 356,259 | ..o 157,950 | .o | s 1,712 | 323,858 | .o 356,259 | .o 515,921 | oo 71,587
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 36,000,806 | .....ccovcininiiicinias 12,862,810 | ..o 439,145 | .o 762,137 | oo 37,271,507 | oo 36,000,806 | ...coooovriiiiriiina 49,186,608 | .......cccoovviiiiininn 97,128,391
15.  Total Bonds and Preferred StocK..........ouriiriniiininiiinisssiscsciseines | cvescnissnensiicien: 36,562,611,137 | ..o 2,032,239,130 | oo 1,105,144,280 | ......ccocoovvciicnnnns (44,047,816) | ..coovvvvviinciinnns 36,320,583,050 | ...cccooviniiinas 36,562,611,137 | ..coovvvivicinas 37,445,658 171 | .ocovvvicins 37,310,780,367

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




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

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

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

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

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

.................................... 622,125,078

........................................... 530,382

QsI03




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |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 (36,503,933)

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 257,773

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 951,942

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 951,942

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 55,156,703

Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+7 + 8+ ).ttt 18,910,542

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 18,910,542

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 12,222,437

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, prior year

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, prior year
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 year.

Change in amount recognized:

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

(373,317)

(373,317)

103,891,120

(73,047,881)

176,939,000

176,565,683

(373,317)

(373,317)

103,891,120

3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns

3.25 SSAP No. 108 adjustments................

(73,047,881)

176,939,000

176,565,683

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

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens

Less:

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

4.22 Amount recognized...........ccveene

4.23 SSAP No. 108 adjustments........

1,869,418

(600,702,256)

(602,571,674)

(600,702,256)

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 terminations in prior year

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year.

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt

12,222,437

DEAUCE NONAAMIIEEA @SSEES......cvurvirireiriirireieieiesie ettt s bbb sess et ee s ee s8R e s bR R e £ e s ettt

Statement value at end of current period (Line 6 minus Line 7)

QsSi04

12,222,437




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

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

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

QsSI05, QSI06



Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |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 ... 18,910,543
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 11,849,120
3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 30,759,662
4. PartD, SECHON 1, COIUMN B........oouieiiiiriririi et 67,738,042
5. PartD, SECHON 1, COIUMN 7.ttt sttt (36,978,380)
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, COUMN 16........coiiiiiiiiiiiii bbb s 77,638,798
8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 29,708,119
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 107,346,918
10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 123,711,633
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 (16,364,715)
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 17,933,254
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 172,669,733
15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 190,602,987
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

..................................... 23,462,879,294

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

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

QsI08
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Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE
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Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

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

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

Mortgages in Good Standing - Commercial Mortgages - All Other

00-1103239. GILBERT ... AZ.ooiiieiecrenines | e 08/25/2021..... 27,085,000 | ..coooooeeeeieceiieceecesi e | e 37,631,689
00-1103253 DALLAS ...t L. SOOI IO 07/01/2021.... 14,800,000 [ .ooouveererirreesnreseeseeis i | e 21,300,943
00-1103276. CONYERS........coooimriiniiisneiisssiensisnnis GA 07/15/2021.... | .. 5,000,000 14,743,000
00-1103277. SAN FERNANDO.......ooevimmieiieeiieeeiseseisesesesesse s CA et [ e 08/10/2021.... | .. 8,500,000 13,034,750
00-1103278 JEFFERSONVILLE........ooiiniiinirinieiceniesienicens IN 08/26/2021.... | .. 6,000,000 8,882,667
00-1103283 SAN JOSE .| 08/05/2021.... 8,000,000 13,473,000
00-1103284 SAN JOSE... .| CA... 08/05/2021.... | .. 6,000,000 11,197,000
00-1103285. CINCINNATI.... (0] TN PO 08/05/2021.... | .. 10,000,000 22,263,000
00-1103287. RIDGEWOORD.........oueviimriireiireiiceiieseieeseeessesisenenns NJ 07/14/2021.... 32,000,000 44,829,000
00-1103294 CINCINNATI.... (0] RTINSO ISR 08/23/2021.... | .. 20,000,000 28,569,000
00-1103300. FAIRHOPE........oooviirieriienireceieenes Al 07/09/2021.... | .. 14,960,000 21,435,489
00-1103301 MESA.... . |AZ. 08/05/2021.... 4,000,000 5,702,118
00-1103303. MINNETONKA. ... MN 08/18/2021.... | .. 51,150,000 81,085,000
00-1103304 09/03/2021..... | .. 4,000,000 5,641,846
00-1103309. 08/12/2021.... 7,200,000 11,311,472
00-1103310. 08/03/2021.... | .. 15,000,000 20,713,000
00-1103311 SEATTLE......... 08/24/2021.... | .. 10,000,000 14,802,800
00-1103312 SAINT LOUIS....... 08/05/2021.... | .. 32,000,000 44,579,000
00-1103313 NASHVILLE. ...t eseseesesiesesieeeees 09/01/2021.... 6,000,000 | ..oourerrerireeieeieee et | e 8,215,862
00-1103314. NEW BRIGHTON. ..o MN 08/31/2021.... | .. 9,070,000 12,136,000
00-1103316. RENO. ...ttt NV [ e 08/13/2021.... | .. 8,000,000 13,960,970
00-1103322 JERSEY ClTY oo NJ 08/06/2021.... 13,000,000 [ ..oooorveeirriinriinrrs s | s 17,758,000
00-1103326. SANTAANA ... CA e [ e 08/17/2021.... | .. 6,500,000 | ....oooueeeiieiceeeeeiees s | e 9,636,000
00-1103328 CHATTANOOGA. ...t N 09/09/2021.... | .. 6,000,000 | ..oovooueriemiiireiiereii e | e 8,666,000
00-1103329. AUSTIN. ..o LI TR IO 09/07/2021.... 35,000,000 | ..voooiieiiiiniinise s | e 53,873,556
00-1103330. MINNETONKA. ... MN 09/15/2021.... | .. 20,000,000 | .eoouoeiereiireiieneiieceie e | e 29,056,216
00-1103333 NAPLES. ...ttt s FLuitrirrrrinerinenieenns | v 09/22/2021.... | .. 5,000,000 | ..oovvooiiiricn s | e 8,441,250
00-1103339. DES MOINES.......oomiiieiiiceieeiceisesssisses s NS IS 08/31/2021.... 11,600,000 [ .ooooveereiieiieeeiceieceseecesee e | seeeeneenenes 16,870,481
00-1103352 HOUSTON. . TX oo | o 09/16/2021.... 17,310,000 23,864,870
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET.........c. ittt sttt ante | ehesssssesssesnsessee et sns s er s et ensenessnsensenses | nesnes XXX XXX 413,155,000 623,673,979
0899999. Total - MOrtgages iN GOOU SEANGING. .. ... vuvueieeeeieeieei ittt ettt ettt e et etsessesees e et sssee s et ses et eeses et eesee s e b eE et eeses et et eesees et et sesen et et astessessesse | ehessessetssessessesssssssassesnssnsessessnssnsantessns | sesenes XXX....... XXX 413,155,000 623,673,979
3399999, TOAI MOMGAGES..........rvereerrereereseeeeseeeseeeeseeeeseeess e ess s8Rt etee e et | cerieen XXX....... XXX 413,155,000 | .oooovvvniiee e 0 | oo 623,673,979
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00-1000593.... ... [KENILWORTH.........ccoco.cc. 08/08/2001.... | 09/01/2021.... | .... 704,469 0
00-1000665.... «.. |EDISON.....ossvvrrianee . 07/06/2001.... | 08/02/2021.... | .... 861,400 0
00-1101540.... ... | ORANGE... 07/30/2015.... | 07/01/2021.... 9,170,762 0
00-1101567 ... | VARIOU .| 04/30/2009.... | 07/30/2021.... 4,006,092 0
00-1101568.... ...|VARIOUS........... 04/30/2009.... | 08/31/2021.... 2,376,322 0 . .
00-1101686.... o [PITTSBURGH. ..o | PR | s 03/26/2010.... | 08/31/2021.... | .... 373,034 (V[ (OO 271,710
00-1101728.... ... | COLUMBUS ...S... [06/08/2011.... | 07/01/2021.... | .... 237,882 0 ..34,408
00-1101765.... ... | CHICAGO.. [OOSR PP 04/26/2019.... | 09/03/2021.... 3,236,309 0 .2,986,126
00-1101777 ... |ELON. NC .[10/12/2018.... | 08/18/2021.... 1,841,241 0 1,805,042
00-1101800.... ... | CHICAGO.. /OO IO 11/30/2011.... [ 08/05/2021.... | cooovvenaaae 14,955,589 0 14,745,334
00-1101838.... . [ANN ARBOR........ccoconmiimrinriiniinninniinsinninsinnssnssnsnnes | M | s 04/27/2012.... | 08/30/2021.... | ...cvvvvennve. 12,436,878 0 12,181,973
00-1101846.... +.. [CHARLOTTESVILLE. ... | VA | e 05/01/2012.... | 07/29/2021.... 3,675,180 0 3,623,677
00-1101957.... ... | CINCINNATI 05/31/2013.... | 08/23/2021.... | ...cvvovveneve. 15,393,618 1,481 |.... 1,481 15,103,950 24,735
00-1102047 ... | CHARLOTTESVILLE .[10/12/2018.... | 07/29/2021.... 2,624,198 0 2,592,290 | ... 2,592,290
00-1102145.... ... |CHARLOTTESVILLE 04/10/2014.... | 07/29/2021.... 3,262,784 0 3,223,796 | ...........3,223,796
00-1102151.... o [DENVER.......ooiiriinrinnnnisniincscsnssssnsssissnsnnns | COnniiniiiins | o, 01/27/12016.... | 09/29/2021.... | .... 20,000,000 0 20,000,000 | ......... 20,000,000
00-1102190.... o [LOS ANGELES........ooviiiiisrinricniisniisisssniessicsnieesnns | CAuciiiiiicis | e, 08/07/2014....|09/17/2021..... | .... 19,774,381 (U1 OOORON [P 19,670,707 | ......... 19,570,707
00-1102279.... < [VIRGINIA BEACH.......ccoovvnriiinriinniiinnnisniisnessnsissnsens | VA [ 12/16/2014.... | 08/27/2021.... | ... 27,229,564 0 26,915,489 | ......... 26,915,489 .
00-1102343.... v | BELLEVUE.......oiininccsnssisniienscesncssisniinsnnen. | WA | 04/22/2016.... | 07/08/2021.... | .... 10,173,101 | oo, . . AT22) | | i 10,026,218 | ........... 9,742,910 | +..(283,308) [ .o (283,308,
00-1102344..........cccovrrirnrines BELLEVUE.........cooiinivirernnnicnnicsnivcsenisssesnesninenes | WA | e 04/22/2016.... | 07/08/2021.... 6,838,466 | ......oooveiiiiriniinns | s (5,111) [ oo | e B [ | e 6,693,818 | ........... 6,640,554 | ....ccooviiiiiirein. (53,264) ..(53,264
00-1102408.... e JAUSTIN. s | D e | s 09/10/2015.... | 07/21/2021.... 5,499,495 (V1 [ (R 5,434,255 | ........... 5,434,255
00-1102895.... v [ SUNNYVALE.......coooiiinrrineinerinsnineeneeissisensssssssnsennseensens | CAuveiireriinees | e 07/16/2018.... | 07/01/2021.... | ...covocveneve. 25,000,000 0 25,000,000 | ......... 25,000,000
00-1103185.... ... | COLUMBUS, ...S... | 10/29/2020.... | 08/31/2021.... 8,046,667 0 ...12,070,000 | ......... 12,070,000
00-1103221.... oo [KNIGHTDALE..........oovvininririiricsnisniiscsnisssessissiennnns | NG | e 01/14/2021.... | 07/22/2021.... 0 creen41,500,000 | ... 41,500,000
03-4000027.......c0cvveeirinnienes NAUGATUCK.......coviiniiiniiinninininsnisnissississssenississsssesnies | oviinnisnsiins | conveens 07/30/2015.... ] 09/10/2021.... | c.ooovvvcrinriinns 433,808 v e | s 0 o | o 147,675 | oo 147,675 | oo [
0199999. Total - Mortgages Closed by Repayment . i 198,151,240 | ..oocvovvvvcriicninnns (V] I RSV 0. 0 (8,352) 0. 238,078,767 | ....... 237,766,930 | ...ooovinriirinnnnad [ (311,837) | covvevericirnieaas (311,837,
Mortgages With Partial Repayments
00-1000701.... ... |VILLANOVA................. 12117/2001.... | ... 677,256 (U O [ 157,208 0
00-1000714.... ... |CLOSTER 11/08/2001.... | ... 318,715 0 ..80,432 0
00-1000867.... ... | SALT LAKE CITY. 03/01/2002.... | .... 433,989 0 ..86,769 0
00-1000875 ... | SCOTTSDALE .1 10/01/2002.... ..428,801 0 0
00-1000914.... ... | CINCINNATI 07/1012012.... | .... 367,863 0 0
00-1000929.... ... | CRANBERRY TOWNSHIP 07/2212004.... | ccooovveririnns [ e, 12,644,494 0 0
00-1000932.... ... |HARRISON TOWNSHIP.... e [ ML [ 01/27/2020.... 4,034,380 0 0
00-1000958.... voe [HOUSTON.....ovvviririrriiciis N 06/18/2002.... 1,177,442 0 0
00-1001038 ... | ITHACA . . 10/08/2002.... 4,280,507 0 0
00-1001215.... co | EDISON...cooiiinnieiererisricnsisnienenisnsessisssisesenens | Nd i | e, 01/02/20083.... 3,080,557 0 0
00-1001244.... ... |PITTSBURGH 02/08/2005.... | ...cvvvvrriineies | i 12,058,004 0 0
00-1001279.... ... |PITTSBURGH 12/22/2003.... 2,101,296 0 0
00-1001283.... oo [GARLAND......cooovviiriinrinisnessnsissnsssnssnssnsssnnis | Wi [ e 03/03/2003.... | ..oovveorriienies | e, 700,425 0 0
00-1001319 .| RANCHO CUCAMONGA .1 06/27/2013.... 1,460,029 0 0
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00-1001333.... ... [MYRTLE BEACH... 01/26/2016.... 1,232,421 (V[ O 114,863 0
00-1100046.... ... | GLEN CARBON I | cevreens 01/05/2004.... 1,729,474 0 .40,218 0
00-1100047.... ... | SAINT LOUIS.......couverrranes 11/14/2003.... 3,832,711 0 ..88,121 0
00-1100067 ... | JOHNSON CITY .[10/31/2003.... | .... 848,631 0 ..69,361 0
00-1100068.... ... | BELLEVUE............ 01/26/2016.... 1,038,458 0 ..84,876 0
00-1100154.... ... | CRANBERRY TOWNSHIP 10/22/2003.... 2,840,658 0 ..89,987 0
00-1100163.... w.. [RESTON...ccooorririrnns ) 01/26/2016.... 1,614,009 (U RN 131,367 0
00-1100173.... ... |ALBUQUERQUE NM.ciiviies v 08/31/2004.... 1,086,624 0 ..66,262 0
00-1100174 ... | SIOUX FALLS SD L[ 1112/2003.... | .... 921,460 0 12,740 0
00-1100195.... ... |HOUSTON L. S B 11/21/2003.... 1,186,547 0 ..29,484 0
00-1100196.... ... |HOUSTON. L%, G 11/21/2003.... 1,211,738 0 ..30,110 0
00-1100197.... ... |HOUSTON. L. S B 01/26/2016.... 1,531,679 0 ..38,060 0
00-1100233.... e [TTHACA s NY .o [ 01/26/2016.... | .... 451,113 0 5,816 0
00-1100247 ... | CLEARFIELD. Ut .101/26/2016.... ..770,136 0 ..78,936 0
00-1100265.... ... |ALTAMONTE SPRINGS FLooiiiiiiies [ 12/18/2003.... | .... 623,561 0 ..83,880 0
00-1100272.... oo [WILSONVILLE...........ccvvrririrrns OR..ovvvvee [ 01/26/2016.... 1,319,473 0 ..30,309 0
00-1100296.... ce [CINCINNAT Lo OH..oovvvvviee [ 01/26/2016.... 1,233,705 0 ..91,869 0
00-1100346.... coo [FARRAGUT .....oosrvinsssensesnnes L\ PSS R 05/04/2004.... | .... 777,296 0 ..53,424 0
00-1100365.... o [WENATCHEE..........cooiiiieieieieiiessiesieiseesessesssessenens WA e [ s 08/09/2004.... | .... 918,920 0 ..56,764 0
00-1100369.........ovmvvvirriiranes HIGHWOOD............. /SOOI IO 05/17/2004.... 2,163,734 0 44,472 0
00-1100371.... wo [ANDERSON......ccovririnrinniniisisniinsssisiisssssssnsinnis | OCmiinniinns | covnees 12/21/2004.... 1,616,880 0 ..34,847 0
00-1100406.... ce | EDISON...oosriciecsrissecssissicesssisssessississsienens | Nd i | e, 05/18/2004.... 1,677,135 (U O ON P 112,782 0
00-1100420.... +.. JORMOND BEACH........cooiiriiiriiriiensssessneinnienas FLoiiiiins [ 06/15/2004.... | .... 922,620 0 ..60,464 0
00-1100421.... .| PORT ORANGE FLutriirriiine | e 09/16/2004.... | .... 134,892 0 ..40,950 0
00-1100464...........c.oovvvvcmrrenes GAINESVILLE......cvooveeeeeceeeeeneeeseeseeseeesessssssesssienseees FLooiiiiiiies v 06/24/2014.... 4,063,313 0 ..99,846 0
00-1100475.... [ ITHACA s | NY s | s 06/25/2004.... 2,293,077 0 ..28,344 0
00-1100581.... | CHARLOTTE......cciiiinrinniininniscsisnisnisssississsinsnisnienns | NG | i 04/04/2005.... 5,058,652 (U RTINS 138,692 0
00-1100602.... woe [HOUSTON.....ooviriricirnsisnisiecissnsississnssnennns | T o | covnens 12/16/2004.... 1,387,432 0 ..29,365 0
00-1100603.... woe [HOUSTON.....ooviiriiririnssisiesnisnsssisssssisnenes | T o | covnens 12116/2004... [ ..o | s 904,464 0 19,143 0
00-1100649.... co [KNOXVILLE......ovvevviicnrienrieeenisssnieesnisennisssssssnseseneens | TNuoissiinseiins [ 11/04/2004.... 2,367,565 0 .52,217 0
00-1100677 ... |LAS VEGAS .1 02/18/2005.... 3,267,901 0 ..68,972 0
00-1100686.... wo [CHARLOTTE.....cooiiiininnivciinniisciisnisniesiessiessseniisneenns | NCuisiiiciins | e, 01/26/2016.... 1,152,643 0 .16,274 0
00-1100692.... v [ SALT LAKE CITY oo | UT e | e 01/27/2016.... 3,073,224 (V[ R 169,765 0
00-1100697.... v |CLEARFIELD.....covoiviirinricsiicniieiisrisnicssissicesiesisnienns | UT e | e 01/28/2006.... 1,000,188 0 ..99,534 0
00-1100720.... 1o [HOUSTON.....ooviriiririinisnienenissisnsissiesenieniesesenns | T unrinreiinnies | cvvvenens 12/16/2004.... | .... 568,702 0 .12,037 0
00-1100722 ... |HOUSTON. .| 12/16/2004.... .712,788 0 ..15,086 0
00-1100738.... o [CHULAVISTA..oviiiinrnnicsinnivesenisniessiessisesinennnne. | CAuciieiiiins | v 01/28/2005.... | .... 806,470 0 ..23,553 0
00-1100756.... woo [LAKE OSWEGO.........coonvvirriinniinniisnniissniissniisnniinnniens | ORuiciiicci [ 11/08/2006.... 2,616,688 0 ..93,671 0
00-1100773.... ce [ SIMEVALLEY ...ooicciicicsnicsnissiisssnsnsessissiensns | CAuciiiciiiis | s 08/17/2006.... 2,940,997 (U O RONN P 140,013 0
00-1100806.... o [RENO...iinccesssscessnessnnsnssssssnennn. | NV [ 01/27/2016.... 5,614,008 (0 [ O 119,580 0
00-1100807 ... | ELLENWOOD .101/27/2020.... 3,527,115 0 .71,024 0
00-1100822.... JLAS VEGAS......ovcrrinniinrisnicssissinenssisssessisssnesnsnes | NV [ 08/18/2015.... 8,816,172 (U OO ORTONN PPN 181,038 0
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00-1100867.. . CA v | e 01/27/2016.... 2,454,330 0 ..50,284 0
00-1100868.. [ REDMOND......ccoooiiiiniciiscicsisisssiss s WA e | e 09/08/2006.... | ..oooverrirriinns [ e 16,504,078 | . (U O POONN PO 282,826 0
00-1100917....coovvvrirrirriines W. BABYLON NYe [ 02/05/2008.... 3,444,306 coe [ e [, 0 47,432 0
00-1100918........coorvemviennnns [TONIA s | Ml | 01/27/2016.... 1,662,822 0 ..33,415 0
00-1100928.. . . I I 01/27/2016.... 3,680,164 0 | o | e 239,135 0
00-1100999.........covvvrririenes SOUTH JORDAN.... UTeiee [ 11/07/2005.... 2,154,513 0 ..96,985 0
00-1101025.. .. | MANHATTAN KS.iieiiens [ 12/08/2005.... 2,032,478 0 ..89,326 0
00-1101041.. .. | GARDEN CITY.. GA B I 04/28/2006.... 1,849,024 (V1 RTINS PPN 128,586 0
00-1101048.........ovvvvriinrianes BERKELEY HEIGHTS.........ccooiiiiriinicicncssisiis N s 12/01/2005.... 1,151,268 0 .91,222 0
00-1101137.. o | FRANKFORT......ocvimiiininrinnicsniseiscsienisniessissienses | i | e, 04/23/2007.... 2,454,914 0 ..38,256 0
00-1101152.. .. | CINCINNATI I 09/28/2006.... | ccvoovvrrrrriinns [ e 349,178 (V[ 106,060 0
00-1101197...coorcis COLUMBUS........cooeeeeererrenreesiienrsseesesesssessseessssessesennns | OHeveeiieeciiis | e 02/06/2007.... 5,828,824 0 ..85,260 0
00-1101214 .. | MIAMI B 12/07/2006.... 8,608,788 0 ....138,975 0
00-1101244 [ CHANTILLY oo | VA | s 08/29/2006.... 9,459,836 0 ....105,920 0
00-1101419.....ccvvririniis AVON.....ovviirinrinnincinninsisnssississiessenssssnsessenss. | M | s 04/2712007..... | covoreveerierienns [ e 183,022 0 .32,134 0
00-1101456.. | BURLINGTON......ovvirirririniiesiescssssssssss s WA o | e 05/1412007..... | covooeverreineinns [ e 864,595 0 ....142,998 0
00-1101475.. .. |LONGWOOD.............. FL I I 12/27/2007..... 2,269,279 0 ....265,588 0
00-1101509.........cnvvvrrirrines ITHACA. ..o NY s [ 07/31/2007.... 3,542,200 0 ..45,155 0
00-1101512.. .|BURRRIDGE....... /SRS IO 09/2712011.... 2,940,671 0 ..25,153 0
00-1101521.. . 01/27/2020.... 9,135,926 0 ..81,666 0
00-1101634.. .. |PITTSBURGH 04/18/2008.... 1,958,661 0 ..53,239 0
00-1101650.. .. | BEDFORD .| 09/26/2008.... 3,824,758 0 316,167 0
00-1101695.. .. | KENT. 07/15/2010.... 2,364,842 0 ....114,005 0
00-1101700.. .. [HOUSTON......coovriiririiniiins 09/01/2010.... 1,975,712 0 ..94,198 0
00-1101702.. .. | CLINTON .110/08/2010.... 6,737,498 0 175,813 0
00-1101703.. .. | GLENSHAW .1 01/27/2011.... 9,032,422 0 cernnennnn 170,413 0
00-1101726.. ..|COLUMBUS. 12/2972010.... [ oo | e 14,709,265 (U RTINS 153,762 0
00-1101727.. .. | WEST BABYLON . . .102/15/2011.... 2,393,012 0 ..48,909 0
00-1101729.. .. |UPPER ARLINGTON............. OH..oovvvvvvee [ i 0751201 | oo [ e, 31,097,486 (U NN P 303,644 0
00-1101743.. | CHAPEL HILL.....oooicvieririinierineiceniesisenisnisnisssiennies | NG | v, 11/15/2011.... 6,537,595 0 ..62,441 0
00-1101747.. ..|IRVINE .105/02/2011.... 4,412,154 0 0
00-1101755.. [ CLIFTON. i | VA | s 06/28/2011... | covoovriiricnns [ e 24,443,118 0 0
00-1101756.. CINASHVILLE.......coeceiesieesseiessesssessssssssssssssssssees | TNuvsviiesiissins [ e 01/27/2020.... 6,661,095 0 0
00-1101776.. . . RO I 09/29/2011.... 3,084,993 0 0
00-1101784........oovvvrrirrrines SEATTLE......ivinrinniverrersrinnnsniserisenenesnssssisnseennes | WA | e 09/30/2011.... 5,937,901 0 42,291 0
00-1101799.. .. |MIDDLE RIVER ) [ 02/02/2012.... 3,835,580 0 ..38,993 ..38,993 0
00-1101802.. .. | COLUMBUS . [...S... [12/01/2011.... 8,668,097 e . LV OO ISR 153,363 | ... 153,363 |... ol 0
00-1101807......ccvvrrvrriienes LAGRANGE..........cccoooimmmrinnmrinnniinniisnnissnsinsnnissnnissnnnns | KY i s 12/14/2011.... 1,938,126 O O O 0 69,609 | ..o 69,609 | ..o | e 0
00-1101808..........cccccceureernee | GAITHERSBURG........ooviviiicricciccciecissicnsissicciiennen. | MDD | s 12/13/2011.... 9,825,364 0 .45,971 0
00-1101816.. B IR 03/01/2012.... | oo | s 37,785,510 | . (U OO O 423,751 | ... ol 0
00-1101825.........coevevvvcernns | REISTERSTOWN......oiiniinriniiccisnicnisninirienisninnns | MDD | e 06/01/2012.... 4,718,883 T O O 0 T8T3 | TT873 | i | v 0
00-1101826.........ocovverrirrienes BEDMINSTER.......covirriveinrireinnisnississisesenisniensennes | Ndiviiiiisiins | e 04/19/2012.... 7,035,957 v e | 0 62,279 | o 62,279 | ..ovviirnriiniiens | i 0
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00-1101828.. W DYER s | N | 04/26/2019..... | ..ooovverriciei | e 963,736 0 .51,799 0
00-1101830.. | PITTSBURGH. ..o | PR | s 05/03/2012.... 3,301,659 0 ..55,351 0
00-1101831....covvrriirniines COMMACK........ocvrrnrinrrcnnrrerrerisresnsessinenenssssnnenns | NY v | e 04/25/2012.... 3,408,223 0 ..67,695 0
00-1101832.. | CENTEREACH. ... NY.iis i 06/29/2012.... | covooverirenns [ e, 12,675,614 (1 N 181,526 0
00-1101835.. .| BRENTWOOD ] TN i e 05/08/2012.... 4,870,418 0 ..49,345 0
00-1101839 WASHINGTON | DCes [ 09MT7I2012.... | oo [ e, 20,239,392 (VO O 141,125 0
00-1101841..  [FORT WRIGHT......cooviiiriinrnrinnicnnieniisiiennnsessisniennns | KY v | s 10/12/2018.... 1,108,954 0 .57,369 ..57,369 0
00-1101848.. | CINCINNATL ovvrinricerienienisrinsiesisssienssnesnssennens | OHecvieiiiii [ 07/20/2012.... | covooeveeveirienns | e, 16,561,314 (V1 OO RTONS PPN 203,902 203,902 0
00-1101860 MILWAUKEE.........ccoooviniinrnniniinnicnniinsnnsssessssiennes | Wl | v 06/15/2012.... 7,670,625 (0 IR 131,638 0
00-1101863..  [MULLICA HILL....covoninnicciienecienicsnissieenesisneenns | Nd i | s 06/20/2012.... 3,558,243 0 .59,197 0
00-1101865.. .| COLUMBUS.........coorrremrierisersssisnisnsiiessensssssssssssssssensiens | OHecvveviieis e 08/09/2012.... 5,800,946 0 ..55,881 0
00-1101869 IRVINE......coiiiieineinnrineinennsensensenissseessessseessesssnssneses | CAurinvenneins [ oveiins 08/09/2012.... | covooverririiinns [ e 24,256,250 (U O RINN P 181,371 0
00-1101870.. o [PORTLAND.....coooevieriririinniserierisnesnsisnisssisessnesenenne | QR | v, 09/25/2012.... 3,172,811 0 ..34,027 0
00-1101872.. .| SANDIEGO......ccoommiiniinrinniinninniinisnissiessissiissssienns | CAuiiiiiiiies [ 10/10/2012.... 4,139,807 0 .43,333 0
00-1101881 NASHVILLE........cooiminiineineiniinsieeenseiseessssssseensnesnnee | TNt | v 09/10/2012.... 3,942,673 0 ..39,944 0
00-1101882.. .. |REDONDO BEACH CA i | 04/03/2013.... 4,065,028 0 ..28,622 ..28,622 0
00-1101890.. . |NEWPORT BEACH........ CA.oivvceeis [ i 10M12/2012.... [ oo | e 20,393,518 (U O RINN P 151,483 151,483 0
00-1101893 FORT WORTH........ccoovvirrinnnns L%, GO 10/01/2012.... 8,493,813 0 .54,314 0
00-1101894.. [ SCOTTSDALE.........coiiriciririissisisessssssiesinies AL 04/2612019.... | covovveririnns [ e, 17,706,713 (U N PO 282,096 0
00-1101895.. .. | CHARLESTON... SCvircniis [ 11/113/2012.... 6,146,000 0 ..57,689 0
00-1101900.. | BELLEVUE.......oiiiicrincisniiniiscsnsneissisniissennns. | WA | 12/06/2012.... 9,772,483 0 ..94,472 0
00-1101901.. .. |NASHVILLE .1 04/26/2019.... 4,625,498 0 ..46,168 0
00-1101904.. . [WOODLAND.........cooooommmriinriiinmnisnrissneissnsisnsisnsssnnsnnes | CAuiiiiicniins [ 10/24/2012.... 5,408,920 0 ..58,072 0
00-1101905..  [HERNDON....cooociviirinnininniniisnisnienissisnissisnisnseennnes | VA | s 10/26/2012.... [ oo | i 27,587,644 0 ....163,382 0
00-1101906.. .. | CHICAGO.. IL .| 04/01/2013.... 9,163,510 0 148,268 0
00-1101909.. CIRVINE s CA...ccoorn. A MBO2012. | e | 37,628,568 0 JR—A 1) 0
00-1101912.. [ COLUMBUS........cooici s OH....ccooeee. 01/2712020.... | coooeveriiricnns [ e, 19,458,751 (U PORTONN PPN 399,821 0
00-1101913.. .. | SALT LAKE CITY. L[ 1113/2012.... 1,974,943 0 .14,536 0
00-1101914.. .. |LOGAN 11113/2012.... 4,504,700 0 .32,762 0
00-1101921.. o [IMAPLE VALLEY.....ccvomirrimnnrnnnrienrinncennssnssnnssnnnennns | WA s 01/14/2013.... 9,491,158 (V1 PO NTONN PPN 153,824 0
00-1101922.. .. | JUANITA .102/07/2013.... 6,477,217 0 ..58,183 0
00-1101929.. A IRVINE.rereseseseseseseseesssesissesissesssneees | CAuiieciiins [ i 01/03/2013.... 2,798,396 0 .45,788 0
00-1101935.. .. | WASHINGTON e [DCi e 02/18/2013.... | ... ....16,047,165 (V[ R 170,120 0
00-1101941.. | GRANDVIEW......ooiviiiiiciissicicsssissessssissiens ..S... [01/2712016.... | ... ....13,855,012 0 .99,814 0
00-1101946........oovvvvvrrirrrines MCLEAN. .....coriinrinnirerirerinniissisnienienisnssessisnsisesiennns | VA | oo 08/02/2013.... 8,921,741 0 ..63,615 0
00-1101951.. .. [WOODLAND HILLS........cccoovviririnrinniiniincisnisnsisninnies | CAuiciiiis | e, 09/03/2013.... 7,805,470 0 75,811 .75,811 0
00-1101953.. .. |FREDERICKSBURG.........ccoevvmrirerinrinrinniinninenirenisnienns | VA | s 03/20/2013.... 4,171,156 LV OO ISR 115,080 115,080 0
00-1101954.........covvrrirrines WEST DES MOINES A | e 04/24/2013.... 5,623,477 | oo [ | e [ 0 ..54,657 0
00-1101956..........coevveerreeries [ CHINO s | CAuiiics | s 04/11/2013.... 4,794,493 0 ..74,203 0
00-1101958..........cccovmvrvernes [ PITTSBURGH. ..o | PR | s 03/22/2013.... | oo | s 10,624,371 0 .91,151 0
00-1101960.........ocovvvmrremreins [OMAHA s | NEocii | e, 04/03/2013.... 3125517 | oo s | s | 0 .37,920 0




62030

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

SCHEDULE B - PART 3

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

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

00-1101963.. .. |PORT ORANGE FLororiieriins [ v 04/11/2013.... 5,736,574 0 ..36,397 0
00-1101964.. .| BELLMORE......... NY.ciiis [ 04/24/2013.... 5,625,651 0 ..38,575 0
00-1101965 SAN FRANCISCO............... CA.ovvvennes [ v 06/04/2013.... 4,227,591 | oo | e | e | s 0 ..30,512 0
00-1101966.. .. |HUNTINGTON BEACH (07 VSRR IR 07/01/2013.... 3,618,293 0 ..55,790 0
00-1101967.. .| SANDIEGO........cccuuimrrvrrinns CA.oovvcvies [ v 04/30/2013.... 2,133,515 0 ..14,540 0
00-1101970 KNOXVILLE.................. L\ PSSO IR 07/03/2013.... 9,048,041 0 ..84,995 0
00-1101971.. .. | FARMINGTON HILLS......cooiiiiirinriniiiniseissisissiniies Ml i 08/20/2013.... 6,646,147 0 ..64,071 0
00-1101972.. .. | CHAPEL HILL NC..ovvvviees [ v 01/27/2016.... 5,093,690 0 17,426 0
00-1101973......virriinniins CAMERON PARK.........coouuvmninnes (07 VPR R 08/28/2013.... 9,719,200 0 ..65,051 0
00-1101975.. | SOMERVILLE.......coouierierirneirneeiseinerisninenssnisensssnssnnenes | oot [ 10/12/2018.... 5,265,298 0 ..38,442 0
00-1101976..........cccoceevveverees | CITY OF INDUSTRY......ocvvirinvrinninnisciincvscisnisssinnes | CAuiiiciiis | e 07/09/2013... | covooverirreinns [ e 17,864,727 (U OO O 450,596 0
00-1101978.........ccocoeevrvernes | FREDERICK.....oicicciccccnicssiccivecesisnicssieeies | MDD | e 06/27/2013... | covooveeriricnns [ e, 26,715,010 (U O RINN P 171,088 0
00-1101979.. [ SEATTLE .o | WA | s 08/01/2013.... | ... ....14,330,032 0 ....226,278 0
00-1101980..  [NASHVILLE. ...t esesiesssees TN [ s 07/02/2013.... | ... ...42,476,987 0 ...299,525 0
00-1101982.......covvvrririrines NEWPORT BEACH........ CA.ovvvennes [ v 06/11/2013.... 2,889,860 0 ..20,328 0
00-1101984.. .. | WEST VALLEY CITY. UTeiee [ 04/26/2019.... 5,975,218 0 .43,837 0
00-1101988.. | SCOTTSDALE.......coiiiriiniceiiesissesisissiaas AL ...S... [06/03/2013.... 7,001,787 0 ..51,091 0
00-1101989.......conrvvrrirrinns SALEM.....ooooiiirececesen s (O] U IR 08/05/2013.... | ..o | s 11,880,976 0 ..85,237 0
00-1101990.. .. |LADY LAKE.........cccoonruen. FLoiiiiiiins [ 01/2712016.... | ... ....19,150,039 0 ....145,831 ....145,831 0
00-1101993..  [ROCHESTER. ...t MN.oiciins [ 10/01/2013.... | ... . ....24,057,346 0 cerrennn. 162,934 ....162,934 0
00-1101995..  [MENLO PARK.......coviiriiiiririnsisiscssisssssiscses [O7 NSRRI I 01/2712016.... | covooverircinns [ e, 25,011,136 (U N 192,690 0
00-1101996.. .. |MIDDLEBURG HEIGHTS OH .| 07/117/2013.... 5,735,040 0 57,121 0
00-1101998.. | WINSTON SALEM.........covvervrrcenresnrcenreerisnecennesniesnsienniens | NG | e 07/02/2013.... 9,100,772 0 ..65,283 0
00-1102000.. .. [NEW BEDFORD.......ccooovmrmriiriinrinniiniinnienissisnissiennes | M | s 08/12/2013.... 9,282,058 0 ..69,242 0
00-1102003.. .. | JUPITER .109/17/2013.... ...14,378,324 0 ..93,158 0
00-1102005.. .. |MOON TOWNSHIP.... RS (R, 07/01/2013.... 8,766,274 0 ..88,861 0
00-1102006.. .. | GREEN (UNIONTOWN) OH..oovvvvini [ 06/28/2013.... 9,438,128 0 ...147,522 0
00-1102009.. ..|AVON . .1 08/22/2013.... ....28,987,892 0 230,238 0
00-1102010.. .. | MANSFIELD L. S I 11/25/2013.... 4,449,639 0 .65,770 0
00-1102011.. .. | MANSFIELD L. S B 11/25/2013.... | ... ...19,712,372 0 0
00-1102013.. .| TULSA.... OK .109/25/2013.. 17,805,590 0 0
00-1102015.. [ BOSTON. .. MA. i 07/30/2013.... | ... ....11,903,104 0 0
00-1102016.. .. |ANN ARBOR.. M [ 08/01/2013.... 5,400,351 0 ..84,380 0
00-1102021.. .. | EVANSTON... I | e 09/09/2013.... 2,055,473 0 .18,763 0
00-1102024..........ooovvrvmrranes LAS VEGAS.......oomiieiiiiirisnise st sessesssiessenens NV i 01/27/2016.... 1,895,089 0 .51,472 0
00-1102027.. .|OWASSO... [O] GO IR 10/10/2013.... | ... ....16,379,671 0 ....300,164 0
00-1102028.. . [O]LCPPIRTHN R 10/10/2013.... | ... ...12,812,202 0 cevrenennn. 234,789 0
00-1102029.........cnvvvrririinns BROKEN ARROW. | 0K | s 10/10/2013.... 7,675,464 (V[ [ 140,656 0
00-1102030.. .. |LOS ANGELES.. CA.oorvcvnies [ 09/03/2013.... 4,310,265 0 ..39,571 ..39,571 0
00-1102031.. o [PASADENA..........ooorvriiinrisnrisnsisnessnsissnsissnnissnnins | CAuiiiicciins [ 09/03/2013.... 2,052,507 0 .18,843 | ... ..18,843 0
00-1102033.........ooovverririenns EDWARDSVILLE.........oiiriniiniiecicinissis s LGS U P 10/31/2013.... TA23483 | ..o [ | e [ (U N PO 208,348 | .............. 208,348 | ... | e 0
00-1102035........oovvverririrines HIGHLAND PARK.......ccviiiiiiiinnicissiesissisiiesieiienes L. S D O7MT712013... | oo | e, 12,090,365 | ..oooovveerieririiinis [ | e | s 0 L78,682 | oo 78,682 | ..o | crvieiis 0
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00-1102037.........ceeveevvvrerees | INDEPENDENCE TWP......ooiiiirincinnicnsienieinniinnn | Ml | 01/27/2016.... 8,380,820 0 .67,416 .67,416 0
00-1102038..........cccceevreeerenes [LONE TREE ... | COiniiiiciiiins | e 09/1712015.... | covooriricnns [ e, 18,346,458 (U O RINN P 172,936 | ... 172,936 0
00-1102040.........ceuveerrvercre [ CARSON ..o | CAuciieiiiis | v 08/29/2013.... 3,660,163 | ....oovvrriiiieniinins [ s | e | e 0 234,826 | oo 34,826 | ..o | e 0
00-1102041.........cccoceevvevereee [ SPARTANBURG.....cocovmiiricriccrcsccnsississiinsinninnes | SCiiiciinis | e, 10/23/2013.... 5,055,248 0 ....136,090 0
00-1102045..........cocoeevreverene [DENVER..oocciccniccrcccicccecsnicsscssiissesenienn | COniiiciiiins | e, 02/1312014... | oo [ e, 33,431,606 0 cenennn.203,504 | ............203,504 0
00-1102046..........cocoeevvvmrens [ EASTISLIP. oo | NY i | s 01/2712016.... | covooevererinns [ e 10,840,008 | ...oooioriiniinririecis [ | e | e (VO O 142,503 | ..o 142,503 | oo [ e 0
00-1102051........cocoevemvreennns [ GAINESVILLE ... | Fluciiis | e 0172013 [ e | i 12,010,419 0 ..71,951 ..71,951 0
00-1102085..........ovvvemrrverres | SEATTLE oo | WA | s 01/27/2016.... 3,740,091 0 .23,794 ..23,794 0
00-1102066...........cooeerveemrres | TUKWILA s | WA | 11/01/2013.... 5,118,103 | .ooooieiceriici [ e (4,693) | ..o | e ..(4,693) ..31,587 0
00-1102067.. [ FARGO.....iiviniicciiecsrisnicsnicssiiesenissiessiessisssnenens | NDacisciicies | e, 01/27/2016.... 3,217,079 0 ..82,986 0
00-1102068.. [ PIKESVILLE. ... MD...oovovves [ e 01/27/2016.... 3,329,547 0 .29,175 0
00-1102073.......ooonvirricriines NORMAN ..ottt (O] CPRIRIN PR 01/27/2016.... 7,545,594 (U O RINN P 106,853 0
00-1102076..........ccoccceerrvereres [ MISSION VIEJO.....coiviriiiiirisrisnicenineisenisrisniesniennins | CAucviieiiiis | v 01/27/2016.... 6,746,732 0 ..33,750 0
00-1102077.......cvevvenrrcennns [ YUKON s | QKo |, 12197201300, [ oo | i 20,123,557 (U OO ISV 109,722 0
00-1102084...........ccccceurcvereres [WOODSTOCK.....ovoriiricririsricniicsniceienisniensiesninnins | GAuiiiiiiniis | e, 01/09/2014... | covoocveviricnns [ e, 24,324,424 (U O RTONN PN 135,844 0
00-1102089.. .. |HUNTINGTON BEACH [O7 VSRR I 01/27/2016.... 3,895,494 0 ..22,453 0
00-1102092.. I SANDY s OR...ovvvneis [ i 04/07/2014.... 1,953,300 0 11,339 0
00-1102093 CHATTANOOGA................cc. L\ PSS R 02/07/2014.... 2,756,200 0 ..37,933 0
00-1102094.. .. | CHATTANOOGA... TN | e 02/07/2014.... 2,902,153 0 .40,209 0
00-1102096.. + | BALTIMORE..........oovvvrinnrveirernrinnicnnissivessnesnssssennes | MDuciiiiicicis | s 11112/2013.... 9,106,086 0 .51,215 0
00-1102099.. .. | BEAVERTON.......coooirinciirinricniisniinciscisnisssissisnssnnnns | QR | e, 01/2712016.... | covooverircinns [ e, 27,692,344 (U [N PO 254,505 0
00-1102100.. .| SAN DIEGO... .101/27/2016.... 6,845,649 0 ..59,834 0
00-1102106..........cccoeevveeries [ CARROLLTON. ..oooiiviiiciccieniesiecisncsnisssinnes | T o | o 12/26/2013.... 9,915,678 0 ..54,644 0
00-1102107.. [ ADDISON.......ooovimriiniirisniniisniisiessnisnsssssisssssensns | Il | s 04/26/2019.... 5,107,087 0 47,210 . 0
00-1102108.. .. | WAUKEE .[12/20/2013.. 14,975,354 0 ..92,601 ..92,601 0
00-1102109.. .. |BROOKLYN 12/20/2013.... | ... . ....10,863,132 0 ..70,349 ..70,349 0
00-1102110.. .. |PITTSBURGH 06/05/2014.... | coooocverriiricnns [ e, 19,382,846 (U RTINS 167,071 167,071 0
00-1102111.. .. | FORT COLLINS .101/23/2014.... 7,458,246 0 .67,629 ..67,629 0
00-1102116.. .. |CHARLOTTE 01/2212014... | oo [ s 46,391,921 (V1 OO SRTORN PR 289,640 0
00-1102117.. ..|BOSTON 06/02/2014.... | ... ...21,163,818 0 0
00-1102121.. .|AUBURN HILLS.... .101/29/2014.. 15,522,221 0 0
00-1102128.. . 04/22/2014.... 6,678,682 0 ..59,700 0
00-1102130.. .. |LONG BEACH 10/12/2018.... 2,263,248 0 .19,641 0
00-1102132.. .. |PITTSBURGH 03/31/2014.... 7,725,094 0 .88,741 0
00-1102133.......vvrirrinrrines BALTIMORE........c.ccocoormrirnnn. 03/10/2014.... | covooeveriricnns | e 48,696,800 (V1 OO OPRTONS PPN 274,741 0
00-1102137.. .. | GRAND RAPIDS............. 07/08/2014.... 6,140,533 0 ....113,619 ...113,619 0
00-1102138.. .. | CANONSBURG 03/12/2014.... 9,616,010 0 128,142 | 128,142 0
00-1102139......ccvvrirririines ONTARIO......ccovvvirriirriis 04/10/2014.... 3,668,498 | .....coveiiriiiini [ | s [ 0 231,092 | 31,092 [ | e 0
00-1102140.. .. |[LAQUINTA 02/28/2014.... | ... ....19,243,476 0 ....105,554 0
00-1102142.. .. |ENGLISHTOWN 08/11/2014.... | ... . ....16,428,952 0 ceinnrnnn 287128 | el 247,128 0
00-1102147.....oovorriri WALNUT CREEK.........ccccovvvnnne (07 VRS I 09/29/2014... | covooverrenns | e, 27497 ATT | oo | cereensissisissisnies | o | v (U [N 165,307 | ..covvvnenae 165,307 | .ooooiecieriececis [ e 0
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00-1102149.. . [ANNAPOLIS.........cccoovvinmriinnninnriisnnisnniisneiisnnissnsissnennes | MDoviiciicins [ 06/10/2014.... 3,542,476 0 ..32,081 0
00-1102152.. .. |EDISON . v [ 06/12/2014... | covoceeriricens [ e, 17,660,015 (U O POONN PO 246,782 0
00-1102156........covvverrirrrines LOS ANGELES........cccooovrvirins CA.ovvvennes [ v 05/16/2014.... 6,331,963 | ..o | e | e | s 0 .41,226 0
00-1102161.. [ FULLERTON......ovvriininniriecissisnissississsssisnssssssnnes | CAuiiiciiiies | e, 07/15/2014.... 6,369,322 0 ..34,539 0
00-1102163.. | STERLING........ooiiiciriiniinrinniccnenissssnisciessiesssennnes | VA i 07/30/2015.... | covooeveriiricnns [ e, 24,367,804 (U RTINS PN 117,603 0
00-1102164 ITASCA. ..o /OSSR S 07/29/2014.... 5,188,714 0 ..48,435 0
00-1102165.. .. | FRANKLIN PARK /SOOI 07/29/2014.... 3,867,584 0 34,127 0
00-1102168.. [ LEXINGTON....cooviirinnieirenisrisniesnineniensnesssssesniennnes | KY e | s 06/18/2014.... 5,757,763 0 79,914 | ... . 0
00-1102169........ocovvvrricrienes ST.LOUIS......cooovvvrinriininniiccisnisnisssissisesssissisnsennes | MOhiiiiiiiiies | e 08/22/2014.... 9,103,080 0 256,191 | i 56,191 | oo | i 0
00-1102170.. .. | WATERLOO........ /OO IO 08/22/2014.... 4,956,202 0 .67,732 ..67,732 0
00-1102171.. .. | FLOWER MOUND 07/23/2014.... 2,966,825 0 .18,465 | ... ..18,465 0
00-1102173......vvrriinnis LEXINGTON......ooiiiririniisniicsicsessis e 09/12/2014.... 8,146,221 (U O RINN P 111,285 | ..o 111,285 0
00-1102179.. .. | COLUMBUS 01/02/2015.... 1,957,704 0 ..31,632 ..31,632 0
00-1102183.. .| VERONA 10/12/2018.... 2,405,971 (V1 IR PR 129,588 | ... 129,588 0
00-1102184 CHEVY CHASE 07/2912014... | covooevvricnns [ e, 12,467,106 (U O RTONN PN 115,807 | oo 115,807 0
00-1102185.. .. | CHEVY CHASE 07/29/2014.... | ... ....12,467,106 0 ....115,807 ....115,807 0
00-1102193.. .| OCALA 09/11/2014.... | ... ...17,957,232 0 ....165,539 ....165,539 0
00-1102196 SAN DIEGO........cccovvvrirriiinnnes 12/15/2014.... 1,270,507 0 11,134 0
00-1102197.. .. | VISTA. 12/15/2014.... 2,985,691 0 ..26,164 0
00-1102198.. .. | VISTA. 12/15/2014.... 2,731,590 0 ..23,937 0
00-1102199.. .. | SAN DIEGO 07/10/2014.... 9,097,661 (U N 109,003 0
00-1102204.. .. | ST CLAIR SHORE .| 04/30/2015.... 9,816,361 0 82,211 0
00-1102206.. .. | GREENVILLE 10/22/2014..... | oo | o 11,134,533 0 ..85,336 0
00-1102208.. .. | SANTACLARA.........ccooenrinns 12/04/2014.... | ... ....40,488,600 (U R IN 175,253 0
00-1102214.. .. | LONG BEACH .| 09/24/2014.... ....15,188,135 0 ..70,244 ..70,244 0
00-1102215.. . [LEXINGTON......cocovrvrririanns 11/03/2014.... 6,327,227 0 ..38,000 ..38,000 0
00-1102217.. .. | RICHMOND 10/23/2014 ... | oo | e 29,077,687 (U RTINS 186,151 186,151 0
00-1102223.. .| AMERICAN CANYON .[11/03/2014.... 6,704,231 0 61,774 61,774 0
00-1102224.............ccccoeeereee [ CHESTERFIELD.....ccoomiiciccicciscinccsnicniiecisniisciennes | MOl | 09/17/2014.... 7,096,217 0 ..65,546 0
00-1102230.. o [NEWPORT....coooriinrinninerinrsnisesinnnineniensssssnsnnsnenins | KY e | s 10/15/2014.... 8,262,562 0 49,473 0
00-1102231.. .. | CINCINNATI . . .101/28/2015.... 7,001,986 0 .49,627 0
00-1102232.. .. |REHOBETH BEACH.........ccccooeuuvunee DE..oivieni | e 12/08/2014.... 8,898,605 0 ..78,352 0
00-1102235.. .. |LOS ANGELES.........ccooovvvinrinns [O7 VR I 09/17/12014.... 1,847,587 0 .16,973 0
00-1102238.. | COLUMBUS.......ooiiiiiciesissisesississiias OH..oovvvvivi [ 09/30/2014.... 9,716,030 0 ..60,213 0
00-1102242 NASHVILLE. ...t essssesssseees L1\ TS Do 11/114/2014.... 4,341,023 0 ..38,933 0
00-1102243..  [ROCKVILLE. ... V[0 USSR O TM42014. | e | 24,542,984 (U N 152,307 0
00-1102246.. .. |SANDIEGO........cccourrrmrrrrannens CA.ovvvenies [ 12/08/2014.... 4,455,813 0 ..27,556 0
00-1102249.........ovvvrrirrinnes JERICHO NY.oins [ 121192014, | oo | o 13,674,411 | oo [ | e | e 0 ..88,339 0
00-1102256..........cococevveerenes [ DALLAS ..o | T e | e 12/18/2014.... 5,016,640 0 .43,459 0
00-1102257.........ocevveeevvrerene [COLUMBIA. ..o | SCiiiniiins | e, 1211112014 | s | e 12,135,168 0 ..78,085 0
00-1102258...........cccocomvvemreies [ STANTON...ooccicncersncssissiisseninssninnies | G | e, 12/04/2014.... 8,524,161 | ..ooeviiiciciiniins e [ | 0 ..44,354 0
00-1102259........cocvvverririrines WALTHAM......covvvrininns MA. i | 01/27/2016.... 9,225,976 | ..o | e | e | s 0 ..85,340 0
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Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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00-1102260.. .| BRANDYWINE 10/12/2018.... 2,958,170 0 ..68,692 ..68,692 0
00-1102263.. 12/01/2014.... 7,281,837 (U O RINN P 175,712 | ... 175,712 0
00-1102265. 12/03/2014.... 4,388,219 | oo | s | e | o 0 259,125 | i 59,125 | .ovveiererinniiens | e 0
00-1102266.. .. | SARTELL 06/11/2015.... | ... ....13,758,642 0 ...118,137 ... 118,137 0
00-1102267.. .|RIVERSIDE 03/12/2015.... | ... ....10,954,005 0 ....145,983 0
00-1102268..........cocoevvverienee WESTPORT 12111/2014.... 8,381,001 | ..o e [ | 0 ..54,143 0
00-1102269.. .. | WOODLAND, 12/04/2014.... 6,031,683 0 ..54,302 0
00-1102271.. .| COLUMBUS. 1 | 02117120150 [ o | e 36,344,571 (V1 OO ORPRTTONS PPN 482,857 0
00-1102272.......covvvrricrianns COLUMBUS. 091712015 | oo [ s 14,221,788 | ..ooovciericiiicis [ | e | s (0 IR 188,944 0
00-1102274.. 04/01/2015.... | ... ...22,257,771 0 ...190,730 0
00-1102275.. 12116/2014.... | ... . ....48,263,687 0 ....286,087 0
00-1102282 1211812014, | oo | i 12,923,310 0 ..68,806 0
00-1102283.. 12/18/2014.... | ... ....18,639,389 0 ..99,239 0
00-1102285.. 12/15/2015.... | ... . ....26,095,819 (U OO ISV 140,874 0
00-1102290 03/02/2015.... | covooeverriricnns [ e, 10,070,749 0 .67,519 0
00-1102292.. 06/19/2015.... | ... ....28,809,954 0 ....175,490 0
00-1102293.. 12/30/2014.... | ... . ...11,237,110 0 J— A ] 0
00-1102294 07/30/2015..... | ..o | i 22,775,074 (U O O 156,735 0
00-1102296.. 06/22/2015.... | ... ....15,418,158 0 .93,917 0
00-1102299.. . 04/30/2015.... | ... . ....12,794,962 (U RTINS PPN 186,469 0
00-1102302.. .. | CINCINNATI 10/13/2015.... | oo | v 19,827,975 (U N 103,751 0
00-1102308.. ..| TUCSON .1 01/22/2015.... 7,603,075 0 ..66,884 0
00-1102312.. MIRALOMA. ..o 10/12/2018.... 2,372,910 0 .21,229 0
00-1102316.. .. |ROCKVILLE. 01/27/2020.... 4,466,445 0 .40,211 0
00-1102318.. .. | GRANDVIEW HEIGHTS 03/23/2020.. 40,800,505 0 0
00-1102322.. .. | CINCINNATI 09/17/12015.... | ... . ...21,879,815 0 0
00-1102323.. . [ANN ARBOR.........covvvriniiiciieninrinniessissieenenisniensennes | Ml | s 07/01/2015.... | oo [ e, 15,442,831 0 0
00-1102324.. .. | CANONSBURG. .102/27/2015.... 7,756,646 0 0
00-1102325.. | WILMINGTON......coriniicriinninnisniinsississiissisnisessssniens. | NCoirviisiiins [ 10/12/2018.... 1,832,977 0 0
00-1102326.. | BURKE.......oiiiniicirinrsnicsnissiernrissnessissssenssnsnenns. | VA | s 06/22/2015.... | covooeverriirrenns | e, 14,544,130 0 .87,491 0
00-1102328.. .. | CLEARWATER.. FL .| 04/20/2015.... 3,563,757 0 47,133 0
00-1102330.. [ DUBLIN...cccocccierccsessiscissiecsesssisniessiennes | OHlccciiciiiis | e, 04/20/2015.... | covooeveriiricnns [ e, 37,656,850 0 [ o | e 232,403 0
00-1102334.. o [ CINCINNATL ccoovivierierienenisreserisesnsenssenseneseneenss | OHucvcivcinees | e, 01/2712020.... | cooovveririnns [ e, 16,917,538 (V[ R 137,960 0
00-1102337.. | CHATSWORTH.....cooiviiriiriiniicniieniississiissiesiississienies | CAuiiiiciiis [ 04/08/2015.... 8,429,810 0 ..78,706 0
00-1102340 CONCORD........oovvrierimrirerisrineiieniinsnesssnessnissssenssnesines | NCuiiiveiiniis | covviens TM312015.... [ o | e 15,140,542 (V1 OO PRTONS PPN 317,667 0
00-1102341.. o [ CINCINNAT L cccoorerienieeieniseessenisssnssnsensssesseneens | OHevvcivciines | e 10/12/2018.... 4,777,669 0 ....258,052 0
00-1102348.. .| SANDIEGO......ccoouvemrrririrnns ceevenene [ 08103120150 | oo [ e, 25,717,042 e 0 rerrenennn.226,659 0
00-1102352 COLUMBUS, ...S... | 06/02/2015.... 9,787,259 LA | | s LA | | s 133,815 0
00-1102353.. [PALOALTO.....oiiciiiciicierisnicssicssiissesisnesnsississiinnns | CAuciiiciiis | e, 04/26/2019.... 3,035,218 0 .67,123 0
00-1102354.. | SAN ANTONIO. ..o | D | v 05/18/2015.... 6,823,767 0 .60,619 0
00-1102358..........cocoerririenns JACKSONVILLE BEACH..... FLooiiiiiins [ 08/03/2015.... | covooverrireinns | e, 10,083,115 | oo [ | e | s 0 ..91,290 0
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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

00-1102361.. .. | CHEEKTOWAGA NY s [ 10/12/2018.... 2,800,674 0 ..62,422 0
00-1102362.. | FEDERAL WAY ...t WA e | e 04/30/2015.... 9,172,879 0 ..80,235 0
00-1102364..........ccoverrirrranes CUYAHOGA FALLS........ovrrirrrirnrirnsriissssssssissssssssssines OH..oovvvvvvne [ v 05/28/2015.... 8,166,275 (V1 RTINS PPN 108,451 0
00-1102366.. .. |WILMINGTON |\ (ORI R 06/18/2015.... 7,129,198 0 .45,412 0
00-1102367.. .. | SAN FRANCISCO. . CA.oovvcvies [ v 05/11/2015.... 7,168,074 0 .45,467 0
00-1102369.........cvvvvrririenns VANCOUVER.......... WA o | e 1203172015, | oo | i 11,656,608 0 74,781 0
00-1102373.. .. [MARYSVILLE........cccoovvnrinri WA o | e 05/08/2015.... 2,438,442 0 .54,674 0
00-1102379.. .| SAN ANTONIO X N 05/29/2015.... 5,114,764 e . 0 .45,578 0
00-1102380 SAN ANTONIO. 1D B [ 05/07/2015.... | cooooveriiriinns [ e, 19,095,404 P R OO 0 ..97,489 0
00-1102381.. .. | BEVERLY HILLS CA.oivvcvies [ 06/26/2015.... | ... ....22,968,589 0 ....208,743 0
00-1102382.. .| DUNWOODY. GA B IR 06/01/2015.... | ... - ....20,319,210 | . 0 cervennnn. 136,316 0
00-1102384 ROCHESTER.......cooiiiriiicinissssssssiiies MN.ooiviies [ 10/12/2018.... 8,774,539 cor e [ (U O RINN P 185,105 0
00-1102385.. W LAS VEGAS.....cooeteesesis e NV v 09/01/2015.... 5,200,583 0 .50,772 0
00-1102386.. .| ST SIMONS ISLAND.......covuviviririniinsieiissisisiissiis GA B I 06/26/2015.... | coooovveriiriinns [ e, 11,152,433 | . 0 ..55,237 0
00-1102387......ccvervvcenrvcrnns [ VISTAu e | CAuciiieiiiiis | v, 07/01/2015.... 3,057,127 v e [, 0 21,777 0
00-1102388..........cccoceemvvmrins [LADUE. e | MO | s 09/18/2015.... 3,483,298 0 ..28,626 0
00-1102391.. L FISHERS. ... | N | e 09/09/2015.... | covooverriiiiinns [ e 28,671,970 e . (U O RINN P 156,528 0
00-1102392.........ocnmvvrririinns SACRAMENTO ... (07 SRR I 07/07/2015.... 2,209,705 O O OO 0 ..28,701 0
00-1102394.. .| ANN ARBOR.. Ml i 07/3112015... | oo [ e, 30,083,820 (U N PO 261,322 0
00-1102397.. . UTeei [ 07/30/2015.... 9,831,487 0 ..75,887 0
00-1102409.. .. | SAN BERNARDINO..........coovvmriimrinriincienisrinniesnisniieninns | G | e, 11/13/2015.... 6,111,103 0 ..36,197 0
00-1102423.. ..|MOORE.. .| 11/18/2015.... 9,448,973 0 .49,946 0
00-1102429.. .. | GARDEN GROVE........coocmirinrienrinrinnesseissiessisnssenssssnens | CAueriveviienns | cvveeens 11/12/2015.... 2,500,000 0 .10,947 0
00-1102436.. .. |FARMINGTON HILLS........ccvviivirnricniinnicnivsnisnissiennes | Ml | e 03/07/2016.... | ... e ....16,483,654 0 92,131 0
00-1102439.. .. | CONYERS .110/15/2015.. 10,602,667 0 0
00-1102460.. + | BROOKFIELD......cooovurnriririnninnirnisncinnisnsinsssnnssinnnns | Whiiiiicii | s 12/03/2015.... | ... - ....22,714,664 0 0
00-1102461.. [ MIDDLETOWN......ocovvriinninrinnicnnisnienississsessinssnennens | NY s [ 11/24/2015.... 6,090,850 0 0
00-1102462.. .1 03/28/2016.... 9,956,420 0 0
00-1102465.. [ SANDIEGO.......comviiminrinrisnicsnisniissenisssessissisnsenens | CAuciiiciiis | e, 04/26/2019.... 6,086,862 0 ..31,928 0
00-1102468.. [ PITTSBURGH. ....cooiviririncienieiersrinniesiennienieninnes | PR | s 12/17/2015.... 3,675,441 0 ..21,564 0
00-1102469.. .|ROCHESTER . .[12/15/2015.... - ...36,000,000 0 223,417 0
00-1102475.........coeveevrecerene [ SANTA CLARA ... | CAuiiiiiicis | s 12/09/2015.... | ... e ..13,172,947 0 ..49,456 0
00-1102487.. [ MALDEN........cooiirirnrinrnniiniincenisnssninsissssssnsenns | MA | s 10/12/2018.... 2,930,565 0 ..36,440 0
00-1102491.. [ MERIDIAN. ..ot D | e 02/01/2016.... 8,787,323 0 .711,135 0
00-1102512.......vovvirrirrrines LAKESIDE.........cccootireivmrininieninnineiesninssienisnesssesnonssns | CAuiviiiveiiies | cevviens 11/01/2016.... 7,980,506 0 ..58,957 0
00-1102519.. [ROCKVILLE. ..o | MDuccici | e, 04/26/2019.... 2,803,850 0 ..23,380 . 0
00-1102529.. .| FARMINGTON HILLS.......coooovevirinrinniinniieireninnieniiinnenns | Ml [ 11/30/2016.... 8,895,955 e . 0 .59,427 | ... ..59,427 | ... e 0
00-1102530 COLUMBUS, .80 | 07/07/2016... | covvvecvcceins | v 16,801,959 O O O (V[OOSR 203,884 | .....ccoo..e. 203,884 | ..o | e 0
00-1102531.. .. | COLUMBUS .]...S... [07/07/2016.... | ... ....14,701,714 0 ....178,398 ...178,398 0
00-1102532.. .. | COLUMBUS. . .|...8... [07/07/2016.... | ... e ....10,501,225 | . 0 ceverneennnn 12T827 | o 27427 | ol 0
00-1102535.........oovvvvrririinns CINCINNATL .o 0], ISR R 09/30/2016.... | covoovverrirriinns [ e 23,248,327 T O O (0 N 168,611 | .covvnnee 168,611 | oo [ e 0
00-1102536.........oevverivirines FAIRFIELD........cccoounu. CTovevven [ v 05/18/2016.... | covoocverrerriicnns | e, 11,000,000 v e | 0 B1T25 | 51,725 | oo | e 0
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00-1102542.. . (0] TR I 07/25/2016.... | ... ....13,012,488 0 13,473 0
00-1102546.. .| CERRITOS.. CA.oirvceis [ 05/02/2016.... | ... . ....10,968,197 0 .92,763 0
00-1102558..........covvrrrirrrenes FULLERTON......oouiiiiiniieiieniesienisss s CA.ovvvennes [ v 06/30/2016.... | ccvooeverrerrrricnns | e 21,344,510 | oo | e [ | e (V1 RTINS PPN 131,527 0
00-1102561........coovvvevvecrie [ANAHEIM. oo | CAuiiiiis | e, 06/30/2016.... 6,553,538 0 .40,383 0
00-1102563.. | COSTAMESA........oivcrniiirisnisnicsniseienisniensessinesinens. | CBuiiiiiciiies [ 06/30/2016.... | ccooocverririicnns [ e 13,880,758 0 ..85,535 0
00-1102565..........covverririenes COSTAMESA......oririr i [O7 VR I 06/30/2016.... | ccvoovverrirriinns [ e, 20,889,403 | ... | e [ | (VO O 128,722 0
00-1102566.. .. |[LAGUNAHILLS.......ccoovvviiriiriiinines CA.ovvvcvvis [ 06/30/2016.... 8,920,094 0 ..54,966 ..54,966 0
00-1102573.. CJLAS VEGAS......ciiiieiisiesissiesiesisse s NV v 12/01/2016.... 8,744,866 0 ..69,404 ..69,404 0
00-1102574..........coovrrinrienes ATLANTA........... [C72 N PR 07/2612016.... | ccooeverririnns [ e, 16,577,719 0 ..83,050 0
00-1102583.. . [C72 VORI IR 05/27/2016.... | ... ....10,000,000 0 ..45,008 0
00-1102584.. . |EMERYVILLE........ccoovirinrinns [O7 VR I 06/10/2016.... | ... ...27,781,435 (V[ 135,103 0
00-1102587........comrivriiciiines DALLAS........cooviiirinisninsiicssnsssssiesssissssessisnies | D | v 09/30/2016.... 9,941,519 0 .57,175 0
00-1102589.. [ROMULUS......oovririsriceinnisesenississssisnisesnennene | Ml | s 05/2712016.... | covooeverrirrrcnns | e, 12,435,694 0 ..63,804 0
00-1102590.. | CHARLOTTE........ocvvirinerrnrinnenennsninenssssssnsensssessensensenns | NCoivrvviiines [ v 06/06/2016.... 7,635,052 0 ..73,554 0
00-1102595.........ocovveriirirines MILWAUKEE.........coooviverrnnnrnncnncnnircnensssensesninenes | Wl | v 05/19/2016.... | covooeverririricnns [ e, 10,232,585 0 ..47,698 0
00-1102596.. + | BROOKFIELD.......coovvurncinririnninciinissrisniesssinnisnnssinnenn | Whiiiiicii | s 05/19/2016.... | covooeverrerreinns [ e 19,137,415 0 ..89,208 0
00-1102601.. .| RICHMOND . VA 06/30/2016.... 2,522,915 0 .20,614 0
00-1102605..........cocvvrrirrenes CHARLOTTESVILLE........coovvireiiinrinnieneissnisssiisnii VA i | e 03/08/2017.... 4,437,368 0 .79,701 0
00-1102606.. [ CHARLOTTE. ..o |\ (O R 07/12/2016.... 7,504,904 0 ..44,484 0
00-1102620.. .. | PORTLAND........ OR...ovvvirne [ v 08/25/2016.... 7,595,552 0 42,972 0
00-1102621.. .. | COLUMBUS. 10/12/2018.... 2,235,003 0 ..31,600 0
00-1102622.. ..|CHARLOTTE .1 12/09/2016.. 21,273,048 0 252,865 0
00-1102624.. .. | INDIANAPOLIS! 12/20/2016.... | ... ....15,016,356 0 ..119,971 0
00-1102625.. ..|CHATTANOOGA.................. 10/14/2016.... 7,453,095 0 ..87,654 0
00-1102626.. .. | ATLANTA........... GA .107/27/2016.... ....11,396,149 0 .57,740 0
00-1102627.. .. | HIGHLANDS RANCH............. COuvvvvee [ 02/06/2017.... 7,564,048 0 ..57,354 0
00-1102638.. . [MARIETTA ..o [C72 VR B 04/26/2019.... 8,403,541 0 ..70,844 0
00-1102639.. [ GAINESVILLE. ...t GA .|08/08/2016.... ....11,234,208 0 .94,707 0
00-1102640.. .. |WAKE FOREST........cccosrvvmriirinnns |\ (ORI R 08/08/2016.... 8,315,083 0 ..70,098 0
00-1102642.. | DURHAM.....oovvirirerinrincnsrsnisssinnienienessisssssnsssennens | NCooviiveiiiees [ v 10/25/2016.... 8,208,063 0 ..52,624 0
00-1102645.. .[10/27/2016.... 8,366,969 0 ..43,668 0
00-1102661..........cocoeevreernes [ BURBANK ..o | CAuciiiis | s 01/2712020.... | covoeveriiricnns [ e, 19,229,823 (V0 ORISR 105,855 0
00-1102671.. [ CHICAGO.......oorirrriieiicrisnsissississisnssessisssinss | e | s 10/11/2016.... 6,879,237 0 .41,683 0
00-1102679.. .| ANN ARBOR.. Ml i 01/2712020.... | cooooeveriricnns [ e, 17,817,290 (U O INN P 114,337 0
00-1102680.........ccvverrirrines AUSTIN. .o L. S I 12M19/2016.... | oo | v 32,934,094 (V1 RTINS RPN 189,901 0
00-1102681.. .. | VANCOUVER.... WA o | e 06/16/2017.... | ... ....13,876,394 (U N 111,39 0
00-1102687.. .| SANTA CLARA.. CA.ovvvenies [ 09/19/2018.... | ... . ....14,707,520 0 ..66,020 0
00-1102688..........cocoevrierienes CHARLOTTE. ..o |\ [OFURRR R 06/16/2017.... | oo | e 36,778,921 (V[ [ 180,405 0
00-1102689.. .| MACON ) GA i [ 02/06/2017.... | covooveriiriinns [ e 10,504,998 0 .55,274 0
00-1102690.. AWAYZATA. ..o | MN i [, 01/05/2017.... 6,478,554 0 ..51,640 0
00-1102691........covrivrririenes ROCKVILLE.........oooiriiniiriricississescsisssssisinies MD...ovvvies [ i 04/03/2017.... 6,369,240 | ..o e [ | 0 ..48,390 0
00-1102702.........ocvvverrirrranes PALM BEACH GARDENS..........cccoomiiiririnnisnieiieniens FLooiiiiiiies v 0471112017 | oo | e, 14,532,285 | ..o [ | e | e (U OO ORTONN PPN 126,334 0
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00-1102705..........covvvemvvrmrnns [ TUSTIN o | CAuiis | s 10/12/2018.... 3,338,955 0 ..32,740 0
00-1102707.. L SEATTLE .o | WA | 0471112017 ... | o [ i, 10,887,941 | . 0 .49,815 0
00-1102709........ccvvverrirrrines CORONA......ovvirririenierienes CA.ovvvennes [ v 03/10/2017.... 7,892,145 coe [ e [, 0 .44,573 0
00-1102710.. .. | CARSON.... (07 VSRR IR 03/10/2017.... 2,958,674 0 .16,612 0
00-1102711.. .|ONTARIO... CA.oovvcvies [ v 09/01/2017.... 5,450,313 e . 0 ..29,381 0
00-1102713 [O7 VR I 04/17/12017.... 1,625,007 U O O 0 9,166 0
00-1102714.. . CA.ovvvcvvis [ 09/01/2017.... 6,108,109 0 .32,927 0
00-1102721.. 1 [ BROOKLYN....ooooiiuiiiiiiiniiie s siessiessenens NY .o [ 06/01/2017.... | covorevervirienns [ e, 12,660,354 e . 0 70,561 | ... o 0
00-1102722........convvrricrienes ATLANTA........... GA B I 0471112017 | o [ e, 16,829,841 P R OO 0 WI5T12 | s ATV & VN R IR 0
00-1102727.. .| CHARLESTON... [5G P 05/2212017... | covoeveriiricnns [ e, 15,609,154 0 ....168,699 ....168,699 0
00-1102731.. KS.ieiees [ 06/01/2017.... 6,538,163 0 ceineennn 104,234 | 154,234 | L e 0
00-1102734 | DCcis [ 0513112017 ... | oo [ e, 24,266,604 (U O RINN P 121,025 | .o 121,025 | .o [ s 0
00-1102740.. . L1\ SO Do 08/16/2017.... | ... ....13,149,763 (V1 O TONN PPN 113,299 0
00-1102742.. [LAWRENCE..........oiiisissisessssissies KS.iiviens [ 09/08/2017..... | ... e ....14,957,392 0 ..65,788 0
00-1102758..........covvrrririrines WOOD DALE.......... /SOOI PP 09/01/2017.... 4,150,489 0 ..37,860 0
00-1102759.. [MOBILE......ooicicrcccss s AL | e 08/08/2017.... | covooverrerreinns [ e 12,606,593 0 ..90,022 0
00-1102771.. .. |RANCHO DOMINGEZ........ CA.oivvceeis [ i 10/12/2018.... 4,571,162 0 ..35,022 0
00-1102772.....covvvrirrirnrinns NORTHBROOK.........ccccoovmriirriinenes /OSSR S 08/10/2017.... | oo | i 14,147,690 (U O O 155,017 0
00-1102782.. {LASVEGAS......ooeees s NV | e 09/14/2017.... 5,532,906 0 .40,319 0
00-1102795.. .| GREENVILLE.........c.coovvnririianes SCvircniis [ 09/292017.... | covoeveriiricnns [ e, 21,432,093 (U RTINS PPN 104,644 0
00-1102802.. .. | MOUNT PLEASANT.. SCvvveeers [ e 06/10/2019.... 8,906,241 0 .52,015 0
00-1102805.. ..|SUN PRAIRIE.... .| 11/15/2017..... 4,928,003 0 .51,868 0
00-1102811 JOREM...oooecveeseeenscsessssssissssissssissssssssssssnsssens | UT o s 01/08/2018.... 5,592,518 0 ..39,160 0
00-1102813.. | BEDFORD.......oviiriinrisniiniisninssissisnsssissssisnssssennes | NHecociciiis [ 03/15/2018.... 8,118,642 0 .51,141 0
00-1102825.. .| 12/05/2017.... 8,347,056 0 ..60,726 0
00-1102831.. 02/12/2018.... | oo [ e 18,639,814 (V[ O 249,725 0
00-1102834.. . 06/22/2018.... | ... e ....32,250,000 0 0
00-1102836.. .. |WHITTIER .[12/18/2017.. 20,387,262 0 0
00-1102841.. .. | RALEIGH . 01/31/2018.... | ... e ....12,000,000 0 ..54,507 0
00-1102845.. W LAS VEGAS.....cooieitieteisi s NV i 02/28/2018.... 4,040,373 0 ..65,073 0
00-1102848.. .. | JERICHO . [NY. .107/117/2018.... ...15,910,241 0 ..69,580 0
00-1102857.. .. |NEW YORK NY.ciines [ 04/12/2018.... | ... e ....10,037,550 0 ..49,306 0
00-1102858.. .. | INDIANAPOLIS NG | e 04/25/2018.... 9,899,906 0 ..44,536 0
00-1102864.. .| SAN FRANCISCO. CA.ovvvcvns [ 05/09/2018.... | cooooverririinns [ e 19,120,680 0 ..95,063 0
00-1102869. Wi e 06/22/2018.... 6,193,527 0 ..60,574 0
00-1102872.. . /SR IO 04/13/2018.... 4,666,827 0 ..63,806 0
00-1102878.. [ SALT LAKE CITY oot UTeie [ 05/31/2018.... 9,815,656 e . 0 ..95,942 0
00-1102879.......covrvvrrirrinns MARLTON......ooimiiniiinnnsssssssssnss s NJoini s 06/26/2018.... | ..oovverriiineis | s 23,908,003 O O O (V[ [ 170,621 0
00-1102882.. .. |HILLAIR FORCE BASE..... UTeiiiie [ 07/06/2018.... 4,748,783 0 ..29,380 0
00-1102887.. .. | COLORADO SPRINGS (G0 JUURN R 06/29/2018.... | ..o | s 14,355,041 | . 0 .71,903 0
00-1102888..........ccocoorrvrienee WARMINSTER................ O I 06/25/2018.... | coooovverrirecnns | e, 10,111,140 P O O 0 ..99,345 0
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00-1102892.... co | SALT LAKE CITY ..o UTeiee [ 04/26/2019.... | ... 19,058,823 0 0
00-1102893.... oo [ INDIANAPOLIS........ooviiiiiiininrisiississiessnsssisiis ING | s 08/14/2018.... | .... 19,054,755 0 0
00-1102907.... ... |WESTERVILLE.......... OH..oovvvvvvne [ v 09/07/2018.... | .... 15,446,884 0 0
00-1102911 ... | TAMPA...... FL . .1 09/05/2018.... .24,090,348 0 0
00-1102914.... I NY.cins [ 10/112/2018.... | .... 0 0
00-1102920.... ... |ENFIELD........ccevvueeee [ PURR R 09/28/2018.... | covooverreireinns [ e, 16,815,108 0 0
00-1102927.... e [SANTAANA .. CA.ovvvcvvis [ 02/01/2019.... 9,690,705 0 0
00-1102928.... v | LAKE FOREST ...t CA.ovvvennes [ v 03/18/2019.... 5,831,330 0 0
00-1102929 ... | CARSON CA .103/11/2019.... 5,443,117 0 0
00-1102936.... ... |SENECA........... [5G P 12/21/2018.... 9,672,915 0 ..56,603 0
00-1102942.... ... |NEW YORK |\') SO I 12/112/2018.... 9,685,925 0 .43,993 0
00-1102945.... ... | COCONUT CREEK.... FL I I 02/28/2019.... | covoocveriiriiinns [ e, 32,037,511 (U O RINN P 146,848 0
00-1102953.... vt [ORLANDO......couiiiiiiiiciiss i sseesienes IO I 03/18/2019.... 3,895,480 0 29,473 0
00-1102965 ... | COLORADO SPRINGS. co .102/28/2019.... | .... 14,561,750 0 ..66,854 0
00-1102966.... ... | SAN JUAN CAPISTRANO. e [CA s | 02/28/2019.... | .... 14,503,636 (U O RTONN PN 117,217 0
00-1102968.... ... | PHOENIX B [ 02/2712019.... | covoeveririnns [ e, 10,037,500 0 .43,815 0
00-1102970.... ... | OAKWOOD B I 04/12/2019.... 9,345,032 0 ..59,542 0
00-1102971.... .. |ATLANTA... B IR 04/12/2019.... 3,082,735 0 ..19,667 0
00-1102978.... S| BURKE.......orinrcssissississesssssnssissnsnsnns | VA [ 04/11/2019.... 2,948,200 0 .13,169 0
00-1102990 BOSTON......oovvrrviinrrsnreissnsssnssnsisnsisnnsssnnssssnsssnnnnes | MAG i [ 06/06/2019.... 4,635,830 0 ..67,458 0
00-1102991.... 1o [ SPRING HILL....covveieerireeicnieeineriseeisensensenesssssssssenenes | Flucessiinnins | e 08/16/2019.... 6,086,399 0 ..38,471 0
00-1102992.... 1o [COLUMBUS......cooeiiierinrineissiseieiissessessesisseessssensns | G | e 08/16/2019.... 4,423,295 0 ..27,959 0
00-1102997.... wo [PITTSBURGH. ..o | PAiciicis [ 08/01/2019.... | oo | e 28,620,676 (V[ OO 271,376 0
00-1103007.... JLOVELAND......ooviiriinnrisnicniissisesississiessisssssssssssnenes | OHeciiiciiiis [ 07/31/2019.... 4,884,627 0 .22,816 0
00-1103008 MASON......oovriveririnnicnninnierenssiensissisesessssessssenns. | OHeiiiiiiins | e 07/3112019.... | covorvevirenns [ e, 11,120,654 0 ..54,995 0
00-1103011.... 1o [COLUMBUS......coovrveriesesessssssssiesssesssssisssssssssnsses | OHuecieeiiiens | v, 09/20/2019.... 2,976,558 0 .83,711 0
00-1103036.... .. | SCOTTSDALE i | A [ 09/30/2019.... | covoreverririienns [ e 16,625,955 0 .83,725 0
00-1103043.... ... |CHATTANOOGA................... L\ TS R 09/18/2019.... 3,976,428 0 ..36,367 0
00-1103044.... cer [ SANDY oo OR...ovvvivene [ i 10/15/2019.... 6,859,620 0 ..33,828 0
00-1103047.... ... | CORAL GABLES.. FL I I 09/09/2019.... | covovevereverrrrienns [ e 25,924,063 (V1 OO PRRTTONS PPN 241,355 0
00-1103052 ... | SALT LAKE CITY. .[12/13/2019.... 5,898,328 0 ..28,863 0
00-1103057.... ... | SCOTTSDALE S [12/1312019..0 | e [ i 29,000,000 (U RTINS PN 158,399 0
00-1103079.... ... | SEATTLE WA o | e 01/28/2020.... 8,145,600 0 .29,120 0
00-1103082.... ... |ALBUQUERQUE NM.corrvrns | e 09/30/2020.... 3,737,867 0 ..18,636 0
00-1103086.... v | TALLMADGE TOWNSHIP........ocoeviririniinirierierissiinnians M [ 12/06/2019.... 4,914,542 0 0
00-1103093 ... | OAKLAND.. CA .[12/16/2019.... | .... 23,585,557 0 0
00-1103098.... <. | COMSTOCK PARK ... M i 12/06/2019.... 8,841,904 0 0
00-1103100.... ... INEWPORT NEWS VA i | e 11/21/2019.... | ... 14,000,000 0 0
00-1103102.... ... |NEW YORK 12/09/2019.... | .... 19,589,359 (U O RONN P 106,295 0
00-1103103.... ... | FAIRFIELD 01/10/2020.... 4,890,430 0 ..34,000 0
00-1103108 ... | PHILADELPHIA. .102/14/2020.... 9,857,921 0 .49,067 0
00-1103110.... .| CHERRY HILL 10/05/2020.... | c.oovvorivnnivci | e 11,065,797 0 ..52,638 0
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00-1103112.. .. [NEW YORK NY s [ 01/30/2020.... | ... ....16,726,592 0 .85,017 0
00-1103118.. .. |WESTERVILLE.......... OH..ovvvvvvie [ 08/03/2020.... | ... . ...17,792,350 0 ..89,843 0
00-1103122.......ccovvirririrines WALPOLE.........coooirirernnncnrsniseiesninennenisssnsennes. | MAuicis | s 02/19/2020.... | covooeverriirrienns | e, 10,223,176 | oo [ | cevierissrisssssssiesins | e 0 ..95,516 0
00-1103128.. A CARY s | NG | s 03/11/2020.... 4,932,944 0 ..25,925 0
00-1103137.. . | BEAVERTON.......ccooriininrinniccinnieciienissisniessisssnennens | QR | s 06/01/2020.... | coooocverririicnns [ e 10,465,155 (U RTINS PN 146,269 0
00-1103177....ooorririens CINCINNATL ..o | OHeiiiicins | e 07/01/2020.... 5,000,000 | ...oooovvinriiririniiinins [ | s [ (V[ O 299,401 | ..coccevenee 299,401 | ..o | e 0
00-1103184.. | TIGARD.....ccicicsvciescissiessssisssssssisssssennes | QR | e, 08/31/2020.... 9,590,698 (V1 RTINS R 111,828 111,828 0
00-1103187.. .. |LOUISVILLE................ JERTORIRION ISP 11/23/2020.... 4,000,000 0 ..36,281 ..36,281 0
00-1103201.......cvririiniines SHOREWOOD HILLS.........oovviiriniisiiciecissinieniis Wl e 12/09/2020.... 4,000,000 | .oooviiriiieininins | e [ | 0 220,973 | 20,973 | oo | e 0
00-1103210.. [ SAN DIEGO......coomiiviierisiiinicsrisniieresissiessiessisssnenens | CAuciiiiiiiiis | e, 12/22/2020.... 6,200,000 0 ..59,207 . 0
00-1103212.. | SIMPSONVILLE.........coooirinniinrinniincnrisnissisninninninnnes | SCiiviiiiiis [ 03/31/2021.... 0 17,242 77,242 0
00-1103214 MANCHESTER.........cccoveimriiniinninniiciissiecinssississiesnes | Gl | e 1211412020.... | ..o | i 10,000,000 | .coooieniiiiiriieiies [ | e | e (U O RINN P 138,133 138,133 0
00-1103219.. [ PRINCETON......oeviririnninnrierierinniiennissnienienenssssenseennnes | Nduosiinciiens | s 01/15/2021.... 0 ...129,169 0
00-1103225.. JAUSTIN. s | T o | s 03/01/2021.... 0 ...375,874 0
00-1103226..........cooverrirrrines GREENFIELD........oovviricrriccicrnrisnicnnicseivenenisesesnennes | Wl | e 02/18/2021.... 0 ..20,296 0
00-1103231.. [ FAIRFIELD......ooviriiniirrisrisniisinnisnnessisnsissinnenns. | Nd oo | s 02/12/2021.... 0 ..30,218 0
00-1103232.. [ SAN DIEGO......ccomiiiriierisrisnicsrissiieiisnissiessississsnenens | CAuciiiiiciiis | e, 04/08/2021.... (U ORI 206,205 0
00-1103262..........covvvrrierrenes IRVINE. .....cvorrrirnrinreennerenssennsnssssssssssssssssssssssssssseees | CAurievviinenies | vevvens 04/30/2021.... 0 ..23,520 0
00-1103263.. L CORONAL........ocrncnrsnsissisnsnssnssnssnssssenses | G | e, 06/21/2021.... 0 ..33,676 0
00-1103268.. [ SUNNYVALE. ... | T | o 06/07/2021.... 0 ..53,426 0
00-1103275.. i | BRISTOL...cveoveeeeineeeseeesneeessessssessssessssssesssssssssssnee | TNeoosveensniens [ connnees 06/24/2021.... 0 .13,032 0
00-1103276.. .. | CONYERS .1 07/15/2021.... 0 ..16,765 0
00-1103279.. . |ELKRIDGE..........cooovinrriiinriiinniisnciisnniisnniisnsiisnniesnnisnnns | MDecciciics [ 06/28/2021.... 0 ..55,191 0
00-1103282 cJLEHL s | U T | 06/03/2021.... (U R IN 103,614 0
00-1103287.. .| RIDGEWOORD . [NJ.. .| 07/14/2021.... 0 ..51,605 ..51,605 0
00-9000144.. L ROCK HILL.i e [S{o R 08/01/2002.... 74,382 | 0 9,031 9,031 0
0299999. Total - Mortgages With Partial REPAYMENLS...........c.iiiiiiiiii i et | seiesssnnes 4,862,090,578 ..(3,282)] .. ..(3,282) 0 59,138,061 | ......... 59,138,061 0
0599999. Total Mortgage: 5,060,241,818 (11,634) | .. (11,634) 0. 297,216,828 | ....... 296,904,991 ..(311,837)
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Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Vista Credit Opportunities FUNd [1-B, L.P..........ccccouuvirimiiireriirsseieieniens San Francisco . | CA.... | Vista EQUItY ParNerS..........ccoviviiiiiiieiiiiiieiisseiesisisssssssessssessesssssssnnss | sevesesesnenns 06/01/2016.... 2 20,711 ...1,737,026
GSO Capital Opportunities Fund IlI Wilmington.... .. | DE.... | Blackstone Credit...........ccccorrrrirneereneeirnincininirenenns 06/03/2016.... 2 82,619 ...4,657,918
Ares Private Credit SOIULIONS, L.P.........c.oeuiicieieeceeececeeeece e WIlMINGtoN.......ccevvriieerieisics DE.... [ Ares Management...........cuuuverrmerersnemrensenisesensnnnes 06/23/2017.... 2 | e | e 560,940 | .ooorveeereeieeeeeeeeeeeenes | e 9,516,047
Vista Credit Opportunities Fund II, L.P....... ... | Wilmington.... woo | DE.... | Vista EQUItY PamNers...........ocvueiiiriiniicirseeseieseeisei s sesssssssessensssnnes | cevesesneneens 05/10/2017.... 2 11,181 1,020,676
ICG SDP Fund 4B . | Grand Duchy. . |LUX.. | Intermediate Capital Group...........cc.c....... 03/31/2020.... B | s | e 1,525,424 | ..o | e 22,886,741
HPS Specialty Loan FUNd V-L, L.P.......ccovvrienreinrsrnneeseeesisninns New York NY.... |HPS Investment Partners............cccvevvrvnrenes 01/25/2021.... | ovooeveenes K 800,785 | ...voeeerirrreirerrneiersessnes | errrereeresensssie s | e 8,100,000
HPS Specialty Loan Fund V, L.P.......cccooovrirrinne New York NY.... |HPS Investment Partners..............cccceveneeee. 01/25/2021.... | .... ....6,980,116 ..11,880,000
Oaktree Opportunities Fund XI, L.P Grand Cayman...........ccceeunrieniinnns CYM. | Oaktree Capital Management..............ccccurieiiiiiiiirisisiesieeiesssssississienes 01/15/2021.... | .... ....2,000,000 ..16,000,000
Ares Capital Europe V. Wilmington.........ccoervernenerieenns DE.... | Ares Management 06/09/2021.... | .... ....3,739,692 32,178,709
ORCC Senior Loan Fund LLC New York NY.... | Owl Rock Capital Corporation.. . 07/21/2021.... | .... ..33,974,365 . .12,463,135
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.......... ....47,294,958 2,200,875 ....120,440,252
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Catalyst Fund Limited Partnership V..........cocoeuviiisinesscessessesenis Toronto CAN. | Catalyst Capital Group, Inc.. 08/12/2015.... 3 10,110 ....3,999,616
Dyal Capital Partners IIl, L.P... New York NY ... [ DY@l CAPILAL......ceoeeerecieieiciie s nnen 09/30/2016.... K T [N ST 225,529 12,386,520
Yukon Capital Partners Il L.P...... Minneapoli MN... | Yukon Partners. 07/18/2017.... 2 A4.587 | oo | e 3,841,853
Riverside Strategic Capital Fund I, L.P. New York.. NY.... [Riverside... 05/23/2017.... 2 200,652 . 1,919,866
Fundamental Partners III, L.P.............. . | Wilmington.... .| DE.... | Fundamental AQVISOTS............cccceiiruereiieiieiieee e sssese s s sesssssesennnes | seveseseninas 05/18/2017.... 3 1,087,613 | oo | e 2,416,915
GTCR Fund XII New York NY.... 05/04/2018.... 3 | s | e 547,500 | ..oocvveiercireenrercerens | e 1,157,154
Clearlake Capital Partners V . | Santa Monica.... . | CA.... | Clearlake Capital.. 12/05/2017.... 3 19,743 . 1,138,963
Siris Partners IV, L.P............ New York NY ... | SiFS CaPItAl......cvvecveeeiecieiecee ettt nenns | ereierenenaens 03/15/2019.... B | e | e A1B,726 | oo | e 2,079,507
Dyal Capital Partners IV...........covverinenernenensreseeeenes New York NY.... [ DY@l CaPItAL......coveereiieicie s 06/11/2018.... 3 8,835,565
Ampersand 2018 Limited Partnership.... BOStON. ... MA... [Ampersand Capital.........cccooeeerrririruerieieirseeeeeises e eeeeeees 10/30/2018.... 3 650,000
ICG Europe FUNd VI, L.P......oviciiciiceeesseennis St Helier. JEY.. | Intermediate Capital Group..............c....... 08/24/2018.... 2 | s | e 377,931 | oo | e 3,149,127
Blackstone Infrastructure Parners............oc.ovceeiieenemeiseeesesesssceeseesseenens New York.. . | Blackstone Infrastructure...........c.cccovuveenee. 03/14/2019.... 3 2,063,008 . 8,295,755
TPG Healthcare Partners, L.P..... Fort Worth. [ TPG CPIAl. et enens | eeerieninens 10/01/2019.... B | e | e 162,508 | ..o | s 1,978,438
TPG Partners VIII, LP............. Fort WOomth......ccovvueveerinreeriinine | TPG CaPItL....ceeoverrirrireirisii ettt enesessssssnnnes | cesnsiniries 10/01/2019.... 3| s | e 423,247 | ..o 1,447,227
Navis Asia Fund VIII, L.P... Grand Cayman. INBVIS. e 06/11/2021.... | covoevernes 3 | s 140,000 ....3,160,000
ICG Europe Mid-Market Fund............. Grand Duchy.... . | Intermediate Capital Group...........ccc.cvvvue 04/09/2020.... 2 689,399 ...4,801,781
Advent International GPE IX, L.P........... Grand Cayman...........coeeveererneennees CYM. [Advent INternational............coceeceeeeeeeriereeeeeseeeeesesesseeeeeseenenes 10/21/2019.... K T [N ST 262,454 | ............... . 1,902,718
RiverGlade Capital, L.P Chicago L. RiverGlade Capital...........cc.cocuiiiiiiiiniciisicisisie s | oo 07/31/2019.... 3| s | s 1,029,482 | ... | e 1,158,891
ZMC L LPeei et New York NY oo | ZMCo s 01/03/2020.... 3 15,319 . 2,048,559
Global Infrastructure Partners IV, L.P.........ccccoooeeveiccieciceceeine New York NY.... | Global Infrastructure Partners............ccccccooveuneene 10/23/2019.... B e | e 1,154,749 | oo | e 13,199,360
Brookfield Infrastructure Fund IV Toronto CAN. | Brookfield Asset Management 11/05/2019.... 3| s | e 107,472 | o | e 5,648,864
BIF IV Renewable Sidecar-B, LP. . Toronto CAN. | Brookfield Asset Management 03/20/2020.... 3 99,807 . 3,922,326
Whitehorse Liquidity Partners 11 LP...........ccooiiieininiiccseecseesee Wilmington.........ccccvenvncnininnnee DE.... | Whitehorse Liquidity...........cccccrivrinrererene 10/30/2019.... 2 [ et | e 425,200 | ..o | e 2,166,458
MBK Partners FUNG V..o Grand Cayman...........coeeveevereeennees CYM. [ MBK Partners..........cccoeeveeveeereeneneerncenns 03/23/2021.... 3 38479 | oo | e 4,507,647
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Peppertree Capital Fund VI QP, LP..........ccoovoiiiirieieeeceieeeiesee e Chagrin Falls..........ccocovvirininnnnc. . | Peppertree Capital Management..............coeuruiueirerrinrinse e seeenaes 01/27/2020.... 3] s | s 1,558,000 | oo | e 7,372,000 | ........... 1.930
Clearlake Capital Partners VI, L.P.........cociiiiesseessssenssssseenses Santa Monica . | Clearlake Capital.........cc.ovvvrrevnrinienes 05/22/2020.... 3 ....1,487,067
Vista Foundation Fund IV, L.P Dover. . | Vista EQUity Partners...........cooeuiuriririnsceieeseecsceissessie s seesssessessesssssssenns | sesessesseenses 07/24/2020.... 3 ....1,819,705
L Catterton IX OffShore, L.P........c.ccouiiieeieeececeece e GreeNWICh.........cvvveverrcieeieceeinne .| Catterton PAMNETS..........ocvevieeieeeceveieeece ettt 05/22/2020.... B | e | e 644,484 | ..o | e 4,129,976
Ampersand 2020, L.P BOStON. ... . | Ampersand Capital 11/12/2020.... 3 337,391 . 3,922,783
Altaris Health Partners V, L.P New York . | Altaris Capital Partners, LLC 04/22/2021.... | oo KT IO B3TA34 | oo [ et | e 1,894,359
FP Solar Finance LP.............. New York .| FUNdamental AQVISOTS............c.uurervimiirierieriesesisisseieessissiesssesessssesssessesies | cesensinniones 07/30/2020.... 3 | s | 8,317,300 | i | T s
Silver Lake Partners VI, L.P Wilmington.... . | Silver Lake. 01/06/2021.... | couvvene KT IO 940,525 . 3,651,971
Whitehorse Liquidity Partners IV LP Wilmington.... . | Whitehorse Liquidity. 11/25/2020.... 2 | s | e 843,246 | i | 4,642,681
GTCR Fund Xlll....ccooevrerercirnnnne New York 09/07/2021.... | cevorevernenn 3| s 176,500 2,323,500
KH Aggregator LP Wilmington, . | Whitehorse Liquidity 11/25/2020.... 3
Fundamental Partners IV LP. . | Wilmington.... . . [ FUNdamental AQVISOTS. ...t essiessenesenes | seesssnesences 12/11/2020.... 3 14,712,500
Mercato Partners Traverse IV QP, L.P. Salt Lake City......coovvrrerrerirerrirnenes UT.... | Mercato Partners...........ccccoeerreuereieeeeesieeeeeee e 04/16/2021.... KT I 297,250 2,400,000
ORCP Il Triton Co-Investors, L.P. New York NY.... | One Rock Capital Partners 03/29/2021.... 3 848
EnCap Energy Transition Co-Investment Fund I-A, L.P... New York . |EnCap INVEStMENLS.........coevreeicreseieeeeeeseeeees 04/21/2021.... 3 78,642 1,915,465
EnCap Energy Transition FUNd [-A, L.P........cooriiiieeecsese e Houston.... . | EnCap Investments 04/21/2021.... KT I 264,325 | oo [ e | v 5,457,037
Veritas Capital Vantage Fund, L.P......... Wilmington.... . . | Veritas Capital 07/01/2021.... 3 56,272 5,193,728
EQT Infrastructure V... Stockholm SWE. | EQT Partners........ccvvvueerremeeerinsesensessssesseessssns 08/13/2021.... | cevorevernens 3 | 2,975,255 12,009,643
PPC IITLP. o DOVET ..o DE.... | Pritzker Private Capital 09/21/2021.... | ... ....4,108,152 ...5,944,713
ICG Europe Fund VIII SCSp.... . St Helier. JEY.. | Intermediate Capital Group.. 09/24/2021.... |. 1,034,475 11,733,515
Northleaf Infrastructure Capital Partners (US) IIl LP .| Toronto CAN. | Northleaf Infrastructure Capital Parners.............cvivreiieiniieenieessseeseseessinein 07/28/2021.... |.... ...4,773,105 ..10,363,617
Mercato Traverse Prime Core Co-Invest, LLC.... . | Mercato Partners 07/19/2021.... 335,526
Ironwood POWer Services LLC.............cc.ovoiiuciiiceiieiecceeeeceeeeee e . | Cyprium Investment Partners LLC... 08/26/2021.... | .............. 2 1,229,097
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ciiiiiiiiniiiiis i enesseeas ....16,985,885
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
US Government Building Open-End Feeder 1..... . [ San Antonio..........cerniiiiniiniiinine TX.... | USAA Real Estate COMPANY.......c.oiiiiiiiiiiiieiieieiisissessessssse e essesssesenens 03/01/2019.... | vvreverirvires | e | e 138,003 | oo e ———
US Office Development Program, L.P..........ccrnnneeceeeeeeseeeenees Wilmington . | USAA Real Estate COMPANY.........ccvuriuimriiiieeeriisieieiseeceeeesesssse s 12/02/2014.... | oo | e | eereeeneereisneene 160,885 | ..cooverercenne 7,105,354
AEW Core Property Trust (U.S.), Inc. . | Baltimore... . | AEW 02/2172019.... | oo | e | e 151,324 s
Crow Holdings Retail Fund, L.P....... . . | Crow Holdings Capital Partners 04/01/2015.... 33,283 880,511
Crow Holdings Realty Partners VII Wilmington . | Crow Holdings Capital Partners...........cccoceerereeereereeereenceneeineenenns 05/01/2015.... 858,356
Rubenstein Properties Fund 11, L.P.........ccoocrivvirvrnrnerinis . | Wilmington.... . | Rubenstein Partners 10/23/2015.... e ———
GEM Realty Fund VI, L.P . | Wilmington.... .| GEM Realty Capital 04/15/2016.... . 6,299,297
PCCP Equity VIL.......... Dover. PCCP..co ettt 05/10/2016.... | cevvuerererernees | cerermeerneniseineriesinensnenes | eevnensnneensennenens T1I6, 715 | i | e 1,634,925
DiveoWest FUNd V, LP........c.ocvmririnirinerienieniesenseens Dover. | DIVEO WESH, LLC.....couieiiiiicei et 06/23/2017.... ....3,242,987
Waterton Residential Property Venture XIlI, L.P . | Waterton Residential.............ccorrrerenirnennersceeseens 11/03/12017.... LA AT3,477
Harrison Street Real Estate Partners VI, L.P . | Harrison Street.........ccovevevevicceeeceeees 08/09/2017..... | ovveeerrerees | eeererrenieiieiseenenessennns | ceneriensennneneeeenBATA | i | e 1,344,812
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Statement as of September 30, 2021 of the NATIONWIDE LIFE 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 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
HENIOS INFTACO LLC ..ottt Washington...........ccoeeerreernriens DC....| Sol Systems LLC 1202212017 0. [ o [ e | e 399,329 | ..o | e 5,155,940
Crow Holdings Realty Partners VIII, L.P. Dover. . | Crow Holdings Capital Partners 09/24/2018.... 95,763 ....1,258,719
Harrison Street Real Estate Partners VII, L.P Dover. . . | Harrison Street 03/12/2019.... | oveerevieees | et | e 598,835 ....1,828,537
Almanac Realty Securities VIII, L.P............... DOVET ... DE.... | Aimanac Realty Investors 1202112018.... | evoveeeeeeeees oo | e 286,643 | ..oovevreerereeeeeeeeeenes | e 13,743,315
HSREP VII Co-Investment, L.P.........cccooueviinrnreseeesesseenes New York NY.... | Harrison Street.. 05/02/2019.... 753,893
Bell Institutional Fund VII, LLC Dover. . | Bell Partners 10/30/2019.... ....5,182,667
Exeter Industrial Value fund V, L.P........ccovvvvrrrninrnneiseninns Dover . | EXEtEr PIOPEIY GIOUP.......vvucveererireriiiciserisiessesseissssssse s esessessssssssssesssenes 10/23/2020.... | cvvoverervrenes | cvervnrniinnnenninnserinnnes | cervrneireninenn 1,200,000 [ oo | e 6,600,000
Madison Realty Capital Debt FUNA V LP.........covviririirirerree e Dover. . | Madison Realty Capital. 03/27/2020.... | .oveoeeerererens | cereerrieeeieineieeeeessieeees | eeeeereeeeneenes 12,054,563 ..12,386,753
Waterton Residential Property Venture XIV, L.P Dover. . | Waterton Residential.... 12/10/2020.... 18,586 ....4,193,075
Dermody Properties Industrial Fund 11, LP..........cooooiiimirrrrescseeceeereee s Dover. . | Dermody Properties...........ccvieeeerereieineieceeeereeeeeeeeseeseneeneeneens 06/10/2021..... | .cvevverrereenns ..17,089,401
Related Real Estate Fund IIl, LP Dover. . | Related Fund Management 08/27/2020.... ....7,591,106
PCCP Credit X, LP Dover. PCCP....otiitietietieeeristi s 08/17/2021.... | oo 21,021,611
US Regional Logistics Program IlI, L.P Dover. .|USRLP GP, LLC.... 01/2712021..... | covevveeeerrene | cevrrerenneeeenn8,500,000 [ v [ e | e 64,387,500
Harrison Street Real Estate Partners VIII, L.P. Dover. . | Harrison Street.. 03/29/2021.... |. 6,558,603
Ares US Real Estate Opportunity Fund IlI, L.P Wilmington . | Ares Management 04/15/2021.... | .... 4,497,610
FrontRange Co-GP Property Fund, LP. Dover. . | FrontRange Co-GP Property Fund 04/30/2021..... | ovevveererens | cerrenrerieineeneee 18,393 [ e e | s 5,400,000
U.S. Strategic Industrial Fund Il LP.. . | Delaware... .| U.S. Strategic Industrial Fund Il GP LLC. 06/10/2021..... |. 9,450,172
HSREP VIII Co-Investment, L.P. Dover. . | Harrison Street 08/11/2021.... | ceveeeevieeer | eveerererieieieeeeenn305,786 | oo [ e enniens | ceverneeennae 4,694,234
Haines Madison LLC Columbus . | OH... | White Haines LLC 08/20/2021.... ....2,451,869
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated ...37,762,171 217,084,724
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL(NLIC), LG s [ COMMBUS. ..o [OH... [ Nationwide Life INSUrBNCe COMPANY......crerersrerrsreseseseserese | [ 05/02/20%6.... 9,192,101 [ s | = s | s 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffilIAtEd. ..........oiiiioii e ettt sttt ens s nnas 0 9,192,101 | oo | 0 XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| Pretium Residential Credit FUNd 11, LP.......occcrssmrsmsrc [ New York [NY.... | Pretium Partners ] [0412012021.... [..oooc 3 ...4,996,851 15,027,004 [ e 2,000
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ciiiiiiiiiiiiisiiiin it ....4,996,851 15,027,044 |....... XXX......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| Nationwide Affordable Housing Fund 48: RBC Tax Credit Fund 79 LLC | | 06/04/2012.... 71,369 197,947 99.990
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated..........cccoviviiiniss wovvivviinninns 0 71,369 | o0 s 197,947 |....... XXX
4899999, SUDEOLAI = UNGFAIIAIEA. ...ttt E 001 £E8 R E R E 8RR DR R 08101 HeEE LR 107,039,865 | ...coovrererns 43,096,269 | ..o (O I 549,537,337 |....... XXX
4999999. Subtotal - Affiliated 0 9,192,101 | o0 [ 0 | XXX.......
5099999. Totals 107,039,865 | ...ccccouvenncs 52,288,370 549,537,337 |....... XXX.......
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
Alcentra European DLF Investor Feeder LP (fka:
Clareant) St. Heilier. ... JEY | Distribution 11/13/2014 | 08/13/2021 | ....... 1,716,342 | s [ e | e 0 I I 1,716,342 | ... 1,716,342 | - - (V1 I
TCW Direct Lending LLC........ovvvveverniieirneieiniseiinnne DOVEr ...t DE.. | Distribution 03/20/2015 {09/29/2021 | ....... 3,464,169 | ..o [ e [ e 0 [ [ v 3,464,169 | ..... 3,464,169 | - - 0 - i
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg...........ocvvevenncn. DEU | Distribution. 09/17/2015 | 08/27/2021 | .......... 542,987 | oo | e | e (V1 SOOI IOV 542,987 | ........ 542,987 | - - (V1 I
Vista Credit Opportunities Fund II-B, L.P...........ccc.e.... San Francisco.................. CA.. | Distribution 06/01/2016 |08/04/2021 | .......... 405,123 | oo | e [ e (01 OO (SR 405,123 | ........ 405,123 | - - 0 - s
GSO Capital Opportunities Fund IlI . | Wilmington.. .. | DE.. | Distribution 06/03/2016 |09/27/2021 | .......... 893,881 (VN ORI IOV 893,881 | ........ 893,881 | - - 0]-
Guggenheim Private Debt Fund 2.0-l, LLC.. Wilmington.. .. | DE.. | Distribution 06/03/2016 | 09/13/2021 | ....... 2,060,468 0 | | e 2,060,468 | ..... 2,060,468 | - - 0]-
Newstone Capital Partners IIl, L.P....... Wilmington.. .. | DE.. | Distribution 09/20/2016 |09/17/2021 | ....... 2,574,409 (V1 SOOI (O 2,574,409 | ... 2,574,409 | - - 0]-
Vista Credit Opportunities Fund II, L.P. .| Wilmington.. .. | DE.. | Distribution 05/10/2017 | 08/18/2021 648,206 0 648,206 | - - 0]-
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution 03/22/2018 |08/23/2021 | ..........304,647 0 v 304,647 | L 304,647 | - - 0]-
TCW Direct Lending VII LLC . | CA.. | Distribution 05/14/2018 |09/30/2021 | .......... 728,119 (VN ORI IOV 728,119 | ....... 728,119 | - - 0]-
Newstone Capital Partners IV, L. TX.. | Distribution 06/02/2019 | 09/03/2021 1,184,038 0 1,184,038 | ... 1,184,038 | - - 0]-
ORCC Senior Loan Fund LLC .. |NY.. | Distribution 07/21/2021 | 09/30/2021 | ....... 1,875,000 |.... | . 0 N 1,875,000 | ..... 1,875,000 | - - 0] -
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated................. ... 16,397,389 | ..o (] [ 0 [ i) 0 0 0 0]... 16,397,389 |....16,397,389 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Catalyst Fund Limited Partnership V..........cccccoevvnne TOroNto....ceeveevcrrine CAN | Distribution 08/12/2015 |08/26/2021 0 [ [ e 522,579 522,579 | - - 0f-
Dyal Capital Partners Il L.P.... . | New York.... .. |NY.. | Distribution 09/30/2016 | 07/28/2021 0 - - 0]-
Yukon Capital Partners IIl, L.P. Minneapolis. .. | MN. | Distribution, 07/18/2017 | 07/13/2021 0 - - 0f-
Riverside Strategic Capital Fund I, L.P. . | New York.... .. |NY.. | Distribution 05/23/2017 | 09/03/2021 0 - - 0]-
Clearlake Capital Partners V. Santa Monica.. .. | CA.. | Distribution 12/05/2017 | 07/07/2021 0 - - 0f-
Siris Partners IV, L.P............ New York .. | NY.. | Distribution 03/15/2019 | 09/30/2021 0 - - 0] -
Dyal Capital Partners IV...........ccccovvvevreeerncirereninns NeW YOrK......ocoevvrvrennns NY.. | Distribution. 06/11/2018 |08/31/2021 (01 OO (SR 129,336 | ........ 129,336 | - - 0f-
ICG Europe Fund VI, L.P................ St Helier. .. | JEY | Distribution, 08/24/2018 | 08/04/2021 2482476 [ e [ e | e (V1 ORI IOV 132,176 | ........ 134,957 | oo 2,781 | = s | e 2,781 | - ...
Landmark Equity Partners XVI, L.P.. ... | Wilmington.. .. | DE.. | Distribution 12/06/2018 |08/16/2021 87,670 | .oovveerererieires [ vveeriseieinniiens | veees 0 87,670 | coevenee 87,670 | - - 0f- ..
TPG Partners VI, LP.....ooceocniereeceneens Fort Worth.........ccovvuvernnne TX.. | Distribution 10/01/2019 | 07/21/2021 | .ovvveeven 5,512 | oo | v [ 0 - - 0]-
Navis Asia Fund VIII, L.P......... .| Grand Cayman... .. | CYM| Distribution 06/11/2021 09/15/2021 | ...cvvrveee 9,850 | oo | e | s 0 - - 0]-
ICG Europe Mid-Market Fund.. . | Grand Duchy. .. | LUX | Distribution 04/09/2020 {02/05/2021 | ..vvvveerenc b, 248 | oo | e [ e 0 [ covervrreriennenns | o248 | = i [ (4,248) | = e | v (4,248) | -
Brookfield Infrastructure Fund IV......... .. | Toronto CAN | Distribution 11/05/2019 | 09/24/2021 | ....oovveeee 561 | i | e | s 0 - - 0f-
BIF IV Renewable Sidecar-B, LP. Toronto. .. | CAN/| Distribution. 03/20/2020 {09/24/2021 | ..vovveee 11,226 | oo | e [ e 0 - - 0f-
Whitehorse Liquidity Partners |1l LP. Wilmington.. .. | DE.. | Distribution 10/30/2019 [09/23/12021 | .........569,213 | .oooeeieeeencs | v [ v 0 - - 0f-
Clearlake Capital Partners VI, L.P.......c.ccccocvvirivrninnee Santa Monica................... CA.. | Distribution 05/22/2020 | 07/28/2021 | ............36,404 | ....oooiviriees [ e [ e 0 - - 0f-
Vista Foundation Fund IV, L.P . Dover DE.. | Distribution. 07/2412020 [ 07/16/2021 | c.ovovvveeeenn 888 | s | e [ 0 - - 0]-
Silver Lake Partners VI, L.P........cccoveiernncineiinnis Wilmington..........ccoeeenneen. DE.. | Distribution. 01/06/2021 | 09/22/2021 | ... ..5499 | ... SO ISR I 0 - - 0]-
Whitehorse Liquidity Partners IV LP...........c.ccccovvveianne Wilmington.........cccccevvinnne DE.. | Distribution 11/25/2020 | 09/24/2021 | ....... 1,019,773 | oo [ [ 0 - - 0]-
KH Aggregator LP Wilmington.. .. | DE.. | Distribution 11/25/2020 {09/13/2021 | .......cs..68,805 | oo [ e [ v 0 - - 0f-
Forrest Holdings | LP .. | DE.. | Distribution 03/15/2021 | 09/24/2021 | .........305,934 | ...oooivoieerees [ e [ e 0 - - 0f- ..
H.l.G. Europe Middle Market LBO Fund, L.P............... Grand Cayman................. CYM| Distribution 06/18/2021 | 06/18/2021 | - - - - - 0 | = oo | e 149,365 | = e [ (3,458) | ....... (145,907) | ...... (149,365) | = eovvrrerirens
Nirvana Holdings | LP. Dover. DE.. | Distribution. 06/29/2021 | 09/30/2021 273,820 [ s [ e | e 0 173,820 | ........ 173,820 | - - 0]- ..
Northleaf Infrastructure Capital Partners (US) Il LP.... [ TOronto........ccccovvvirninnene CAN | Distribution 07/28/2021 |107/28/2021 | ..........101,680 |.... [T T RRRR o 0 | 101,680 | ... 101,680 | - - 0]- ..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. o 5,279,475 | oo { ] I (O 0 0 0 0 ... 5,428,840 | ..... 5,278,008 | ... (4,929)] ....... (145,907) | ....... (150,832) | ..o 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
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Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE BA - PART 3

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
Centerline High Yield CMBS Fund II, LLC. .| Irving TX.. | Distribution 06/28/2004 |07/19/2021 | - - - - 0] - S s | 63 | - 63 63 | -
Crow Holdings Realty Partners VII... .| Wilmington.. .. | DE.. | Distribution 05/01/2015 | 09/30/2021 | .........882,570 | ..oovoverieererns [ eerreerereeeereinens [ e 0 [ eerereererene | 00 882,570 | e 882,570 | - - 0f-
Rubenstein Properties Fund IlI, L.P. . | Wilmington.. .. | DE.. | Distribution 10/23/2015 | 06/30/2021 0 10,628 | - - 0f-
CCP NI Master Tenant 2 LLC Santa Monica.. . | CA.. | Distribution, 12/10/2015 | 07/30/2021 | ... 31,088 | oo | ceverveirereniinins | e 0 cerneenn 31,068 | - - 0f-
GEM Realty Fund VI, L.P......coierineecinciieiis Wilmington.........ccceeerneen. DE.. | Distribution. 04/15/2016 | 08/12/2021 | ......... 450,482 | ....oorvervrrnvrins | cerrreeiieernseiinens | s 0 | e | v 450,482 | i 450,482 | - - 0]-
PCCP Equity VII... Dover DE.. | Distribution. 05/10/2016 | 09/30/2021 0 .338,635 | - - 0]-
Nationwide S0l 1 LLC......c..vverrerreirrinerierireriecereeens Washington............cccueueue DC.. | Distribution. 07/21/2016 [ 07/29/2021 | ... 132,190 | coovvorvirciciis | v | s 0 reeene 132,190 | e 132,190 | - - 0]-
Pretium Residential Real Estate Fund II, L.P............... New YOrk.......ooceevveneennee NY.. | Distribution. 09/01/2016 | 08/17/2021 | ......4,969,228 | ......cocoorvvemmrens | cerrrerrrneirsnriinens | reees (V1 OO OO 4,969,228 | ..... 4,969,228 | - - 0]-
PCCP Credit IX, LP.. . Dover. DE.. | Distribution 03/28/2017 |09/24/2021 0 [ oo [ e 2,082,000 | ... 2,082,000 | - - 0f-
Waterton Residential Property Venture XIlI, L.P.......... {10117 SO DE.. | Distribution 11/03/2017 {08/13/12021 | ..coeeese.52,213 | e [ e [ v 0 52,213 | coeee. 52,213 | - - 0f-
Harrison Street Real Estate Partners VI, L.P. . .. | DE.. | Distribution 08/09/2017 {09/10/2021 | ......... 603,440 | ...ovvrvvvrvirers | v [ e (V1 OO (PSRN 603,440 | ........ 603,440 | - - 0f-
Nationwide Sol 2 LLC... . | Washington. .| DC.. | Distribution, 07/19/2017 | 07/29/2021 0 24,497 24,497 | - - 0]-
Crow Holdings Realty Partners VIII, L.P . | Dover. DE.. | Distribution. 09/24/2018 [09/29/2021 | ......1,645,014 | ...oooovveivineins | e | s (V1 IR O 1,645,014 | ... 1,645,014 | - - 0]-
Helios Deveo LLC Washington............cccevv.... DC.. | Distribution. 05/23/2018 | ...ovvvvrvrrrnnn - 23,394 | - 23,894 | - - (23,894) (23,894) [ - oo
PCCP Credit X, LP Dover. DE.. | Distribution. 08/17/2021 | 09/27/2021 | ......5,358,626 | ...ovrvvervvrsnins | corvnrirseissniinnns [ reees (V) IR (RN 5,358,626 | ..... 5,358,626 | - - 0] -
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............c.ccccoiiiiniiiiiniiiiiisiccissies s ...16,581,091 | ......... 23,394 | ., [O 0 0 23,394 0]... 16,604,485 |....16,580,654 | ......ccco.en..d 0] (23,831) | ooovevs (23,831) | coovrvriniinn 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NLIC), LLC....coooivivinrinrirrsnineinns I ColumbUS.....ccovvenriniins | OH. | Distribution 05/02/2016 | 09/30/2021 | .....10,638,794 | ...oovoivveiscinnnns | cornmniiseissniinnns | oeees (] IR [ 10,638,794 |....10,638,794 | - - 0] -
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affllated. ..........oveiiiiiiiiiieissssiss s ....10,638,794 | ..o (L] [ I 0 0 0 0]... 10,638,794 |....10,638,794 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners |, L.P.......cccccocvnnee. Wilmington.........cccvevvnnnee DE.. | Distribution. 11/25/2014 | 08/05/2021 | ....... 1,837,404 | ..o [ [ 0 | oo | e 1,837,404 | ..... 1,837,404 | - - 0] -
Pretium Residential Credit Fund II, LP..........cccocooviiinns NeW YOrK.....ocoovveirvnirenns NY.. | Distribution. 04/20/2021 | 07/26/2021 | ............ 36,495 0 36,495 | ......... 36,495 | - - 0]-
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............cocoiiiiiioieieiiiss et neenenssenes | eraees 1,873,899 0 0 0.... 1,873,899 | ..... 1,873,899 0 0 0 0
4899999. Subtotal - UNaffiliated...............civeieiieiiiiieieicie et ereeinaenes .....40,131,854 0 23,394 01]... 40,304,613 |....40,129,950 | ........... (4,925)] ....... (169,738)| ....... (174,663) | ..o 0
4999999, SUbOtAl = AFFIIBEEA. ... erveresersersesi s snntentenes .....10,638,794 0 0 0 ... 10,638,794 |....10,638,794 0 0 0 0
5099999, TOMAIS. .......cvveiriiereieieceeieteie ettt ettt etttk ettt ettt etes tansesesties ....50,770,648 0 23,394 01... 50,943,407 |....50,768,744 | ........... (4,925) ] ....... (169,738)] ....... (174,663) | ..ocvvvvrernnnd 0
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Statement as of September 30, 2021 of the NATIONWIDE LIFE 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 - U.S. Government
455780  CJ 3 |Indonesia (Republic 0f) AID St Nt 5.35........ciiieinicinisieeeereeesseersnienens | e 09/07/2021........ JP Morgan Securities LLC 2,956,980 | ... 2,230,000
455780  CV 6 |Indonesia (Republic 0f) AID SNt 1.85. ...t | onrsessneenes 08/27/2021........ JP Morgan Securities LLC 2,725,800 | ..o 2,800,000
0599999.  Total - BONGAS = U.S. GOVEIMIMENL. ...tttk 6 ehs e s e o088 h 8080801080848k sisntsenes 5,682,780 | ..o 5,030,000
Bonds - All Other Government
000000 00 O |Russian Federation SrNt 4.250% 06/23/...... 09/10/2021........ Barclays Capital Inc. 4,960,120 | oooovveiiee 4,400,000
000000 00 O |Abu Dhabi SrNt 1.700% 03/02/31 09/30/2021........ Bank of America BISD Dealer..................... 2,418,750 | oo 2,500,000
000000 00 O |Republic of Indonesia SrNt 6.625% 02/.... 09/24/2021........ JP Morgan Securities LLC 2,030,568 1,464,000
000000 00 O |Saudi International Bond Sr Nt 4.500% 09/30/2021. HSBC Securities USA Inc.... 5,793,750 .......5,000,000
040114  HS 2 | Argentina (Republic of) Sr Nt 0.500% 0 . 08/16/2021........ Direct............. 113,095 | oo 304,295
040114 HT 0 |Argentina (Republic 0f) St Nt 1.125% 0.....couvververririiieinices e 07/21/2021........ Direct............. 388,800 | oo 1,200,000
168863 DN 5 | Republic of Chile Sr Nt 2.550% 01/27/3 09/15/2021. Bank of America BISD Dealer.. 5,111,250 .......5,000,000
698299  BH 6 |Republic of Panama Sr Nt 4.500% 04/16/ 09/08/2021........ HSBC Securities USA Inc 1,531,134 | oo 1,332,000
698299 BN 3 |Republic of Panama Sr Nt 2.252% 09/29/. 09/02/2021........ Citigroup. 2,781,780 | oo 2,840,000
715638  DF 6 |Republic of Peru SrNt 2.783% 01/23/31 09/24/2021. Various 4,718,528 ..4,656,000
718286  CA 3 |Republic of Philippines Sr Nt 3.700% O... 09/21/2021........ JP Morgan Securities LLC 1,152,509 ..1,053,000
718286 CN 5 |Republic of Philippines Sr Nt 1.950% O... 09/15/2021........ Citigroup. 4,980,000 | .ooovvereiereeeeei 5,000,000
91086Q  BF 4 |United Mexican States Sr Nt 4.600% 01/............... .. |D.... 09/02/2021........ Bank of America BISD Dealer............c...c.... 2,443,110 | o 2,220,000
91087B  AD 2 |United Mexican States Sr Nt 4.600% 02............... | D 09/21/2021....... Bank of America BISD Dealer..................... 1,514,100 | oo 1,400,000
91087B  AK 6 |United Mexican States Sr Nt 4.750% 04/. .. |D.... 09/07/2021........ HSBC Securities USA INC.........cceviviririreierncirerinniens 3,283,040 | ..o 2,840,000
91087B AN 0 |United Mexican States Sr Nt 3.771% 05/. .| D.... 09/29/2021........ Citigroup. 4,467,500 | oo 5,000,000 | ..
AX8009 11 7 |Russian Federation Sr Nt 5.100% 03/28/.......c.cooiiimimimiiiniieinirerssissesniseesnesenenens | DI 09/14/2021........ JP Morgan Securities LLC 2,950,800 | ..o 2,400,000 | oo 57,120 |2BFE.....ccvirinnn.
1099999.  Total - BONAS = All ONEI GOVEIMMENL...........c.cvveivivieiecteierecieteeectetetescteteteseaesessaeseeesesaeseseaesases  etesesesssessssstesasassseesssesesasasssesssesetesassssseessesetesasassssassesesesesassesasses e st s aes et s s seeesseset et s essesssssesasannransssssnsasrastensnsesess  aesavreees 50,638,834 | ....coovovvireiiiiei 48,609,295 | ....cocovvvivriieeeeei 460,149 XXX
Bonds - U.S. Special R e and Special A
21969A  AM 4 |Corona CA Pension Oblig TXbl 2.572% 05...........ccrmruiiimmrirerieniirernsiseessissesninerns | eeveesnneenes 09/30/2021........ Stifel Nicolaus & Co Inc 4,500,000 | oo 4,500,000 |........ 1.BFE
21969A AN 2 |Corona CA Pension Oblig Txbl 2.702% 05... .. | 09/30/2021........ Stifel Nicolaus & Co Inc 3,600,000 | ..o 3,600,000 |....... 1BFE
3132D6  AX 8 | FHLMC Pool# SB8122 1.500% 10/25/36.. .1 09/29/2021........ Morgan Stanley & Co LLC. 25244141 | e 25,000,000 | ......... 30,208 |1.AFE
3132DW  CH 4 [FNMA Pool #SD8172 2.000% 10/25/51.........cuuivrereeerierniieinersiersssseesessssissssssssssnens | sossesssansnenes 09/24/2021........ Citigroup. 25,109,375 | ooovvreieriiereniersieinns 25,000,000 | .ovoovrririeniineneeenes 36,111 | 1A oo
3133AP  VZ 9 |FNMA Pool #QC5132 2.500% 08/25/51.........ccovvriereririirirerieisissireieeseesieesenisenens .. | 09/24/2021........ Bank of America BISD Dealer..................... 25,770,645 ....24,955,686 45,059 | 1A (oo
3133KM VT 9 | FNMA Pool #RA6026 2.000% 10/25/51 .1 09/23/2021........ Morgan Stanley & Co LLC. 50,357,422 ....50,000,000 | .. 63,889 |1.A
3140QL YS9 |FN CB0917 FN CB1620 2.000% 09/25/51.......coouevermivirrirriierierieresesissisessesssienines | oevereressenns 09/08/2021........ Morgan Stanley & Co LLC 25,306,650 | ..ocooirniiriies 24,970,139 | oo 11,098 [1A e
31418D 5B 4 | FNMA Pool #MA4441 1.500% 10/25/36.. .. | 09/29/2021........ JP Morgan Securities LLC 25,240,234 ....25,000,000 | ......... 30,208 |1.AFE
48542R SV 7 |Kansas St Dev Fin Auth Rev Txbl Ser K.... .| 08/18/2021........ Citigroup. 10,000,000 ....10,000,000 |........ 1DFE
59335K  EC 7 |Miami-Dade Cnty FL Rev Txbl Ref Ser B3...........ccoovvrrvirreieinereeseieeseeenisennenns [ v 08/19/2021........ Wells Fargo Securities LLC...........cocovnrrernereineirerininenes 7,035,000 | ..o 7,035,000 |........ 1.DFE
59335K  ED 5 |Miami-Dade Cnty FL Rev Txbl Ref Ser B3 .. | 08/19/2021........ Wells Fargo Securities LLC.. 7,930,000 ..7,930,000 |........ 1DFE
76913D GG 6 |Riverside Cnty CA Infa Txbl-Ref-Ser B .. | 09/29/2021........ Loop Capital Markets LLC.... 4,500,000 ..4,500,000 |........ 1.DFE
801139 AP 1 |Santa Ana Pension Obligations Txbl-Ser A ..| 08/26/2021........ Merrill Lynch 7,500,000 | oo 7,500,000 1.CFE
87971L  AS 4 |Tempe AZ COPS Txbl-COPS 2.421% 07/01/3.... .. | 07/08/2021. RBC Capital Markets LLC 5,115,000 .......5,115,000 1.BFE
87971L AT 2 | Tempe AZ COPS Txbl-COPS 2.521% 07/01/3 .1 07/08/2021........ RBC Capital Markets LLC.... 10,000,000 | oo 10,000,000 |........ 1.BFE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. .. ... vuutuuirriirtrsstesteiersissstesersstes | teressassaseesssessessee s 8848088848108 E84E8 881848818184 E 48108 E84EE 1488 E8 48810841 4E £ E£E 8888 E 4808 E L1 H0E e E 0 E s E b bt e | eEbeeeEeebaee e bbb nsen bttt nnents | bnbssnsssssenssssenssnsnnss o 237,208,467 | ..ooovvvereerreeiena 235,105,825 | ..o 216,573 XXX
Bonds - Industrial and Miscell
000000 00 O |Gerson Lehrman Group Nt 4.750% 12/15/2........covuvruneemriniririreieintirernsisiseiesiseies | cveeesinsnees 09/08/2021........ Direct............ 5,312,500 | ..o 5,312,500 |........
000000 00 0 |Kosmos Energy Ltd SrNt 7.125% 04/04/2 .. | 07/07/2021........ Direct.... 201,250 200,000 .3,760
000000 00 O |Periama Holdings LLC/DE Sr Nt 5.950% 0 .. | 07/06/2021. Direct 218,000 .200,000
000000 00 O |Sierracol Energy Andina Sr Nt 6.000% 0 .1 07/13/2021........ Direct.... 609,135 600,000
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000000 00 O |NBM US Holding Inc. St Nt 6.625% 08/0B..........cccevvueerirrirenririrereriseeerinsisseesisernns | ceveeensnsnnes 07/06/2021........ Direct......ov.... 338,625 | ..o 300,000
00206R  KJ 0 |AT&T Inc SrNt 3.500% 09/15/53.........cooomrieriniiiieriireeie i sssiessessssssssesenes | seeeriesinnenes 09/09/2021........ Tax Free Exchange.........cccocvvvvivvineireiieinninas 825,655 | ..o 900,000
00206R  LJ 9 |AT&T Inc SrNt 3.550% 09/15/55.........coeumririrrrieirerinsisteesieissis e .. | 09/09/2021........ Tax Free Exchange.........cccocvevvivncierirerciniin 14,837,430 ....16,875,000 .
024836  AG 3 |American Campus CMNTYS SrNt 3.875% 01.......cvvuirurriieiiriniireniereeessninniis .| 07/01/2021........ Barclays Capital Inc. 1,372,875 1,235,000 20,738 | 2.BFE
02666T AC 1 |American Homes 4 Rent St Nt 2.375% 07/.......c.covvvuevmincirernirnennreesererssisseenes | vereesnninenes 07/07/2021........ VAOUS.....evvririeeiie et 24742782 | oo 24,789,000
03690A AD 8 |Antero Midstream Part/FI Sr Nt 5.750%.. .. | 09/23/2021........ VAIIOUS. .ot en 4,237,479 ..4,086,000
03690A  AF 3 |Antero Midstream Part/FI Sr Nt 5.750%.. .. | 09/30/2021........ Credit Suisse Securities LLC...... 135,363 . 130,000
03768M  AJ 6 |Apidos CLO CLO Ser 2020-33A CIAR 1.27 .. | 09/14/2021........ Goldman Sachs & Company.... 9,850,000 | ..o 9,850,000
03768M AL 1 |Apidos CLO CLO Ser 2020-33A CIBR 1.72 .. | 09/14/2021. Goldman Sachs & Company 2,500,000 .......2,500,000
03768M AN 7 | Apidos CLO CLO Ser 2020-33A CICR 2.02 . .. | 09/14/2021........ Goldman Sachs & Company.... 2,900,000 | ..o 2,900,000
045054 AP 8 | Ashtead Capital INC St Nt 2.450% 08/12........ccvvureririerieririnineieiesiseesssessesssersnns .. | 09723/2021........ VIOUS....oovveriaiecteie s eesseen 21,461,985 ....21,555,000
06540C  BF 3 | BANK CMBS Ser 2021-BN35 CI A5 2.285% 0. .. | 07/28/2021. Morgan Stanley & Co LLC. 13,389,589 13,000,000
09261W  AA 2 | Blackrock DLF [X CLO Ser2020-1 Cl A-2........cvuuiurerriniereriiiseresiersesseiseriesisseseseees .. | 09/24/2021........ Direct............. 1,519,757 1,519,757
09261W  AE 4 |Blackrock DLF IX CLO Ser 2020-1 CIB 2 .. | 08/04/2021........ Direct............. 1,199,025 ..1,199,025
1248EP  CP 6 |CCO Holdings LLC SrNt 4.250% 01/15/34 .. | 08/03/2021. Various 668,484 667,483
126104 AE 3 |CBRE US Core Partners LP StNtCIA 2......ccvvvnee .. | 08/26/2021........ JP Morgan Securities LLC 10,000,000 10,000,000
12610# AF 0 |CBRE US Core Partners LP SrNtSerB 2.........c.ccc..... .. | 08/26/2021........ JP Morgan Securities LLC 12,000,000 ....12,000,000
126307 BD 8 |CSC Holdings Inc Sr Nt 4.625% 12/01/30...... .| 09/27/2021........ Bank of America BISD Dealer..................... 1,889,760 1,984,000
12657G  AE 5 |Credit Suisse Mortgage Trust RMBS Ser 20...........ocoueurnieniiniieerneineiniseeeiseenssinnes | cvseeeenesenns 07/28/2021........ Credit Suisse Securities LLC...... 1,262,140 | ..o 1,184,523
12657G  AF 2 | Credit Suisse Mortgage Trust RMBS Ser 20. .| 07/28/2021........ Credit Suisse Securities LLC...... 964,111 | oo 899,006
131347  CM 6 |Calpine Corp 1st Lein HY Nt 4.500% 02/ .| 07/26/2021........ Bank of America BISD Dealer..................... 2,395,008 | ...ooverrrrieineenieeneen 2,324,250
14317X  AQ 9 | Caryle US CLO Ltd CLO Ser 2020-1A CLATA ....c.vvieeirieenisenrireresisesesissiesieninns | coveereninsnnes 07/14/2021........ VAOUS ..ot 7,450,000 | ..o 7,450,000
14317X AU 0 | Caryle US CLO Ltd CLO Ser 2020-1A Cl A2R.. .. | 07/14/2021........ VaMiOUS......ovvveiriiiiicii s 9,750,000 | ..o 9,750,000
15032E AL 3 | Cedar Funding Ltd CLO Ser 2017-8A CI A1R........... .| 08/18/2021........ Credit Suisse Securities LLC...... 31,550,000 | .oovorevree 31,550,000
15032E  AQ 2 | Cedar Funding Ltd CLO Ser 2017-8A CIBR........ccooeuiiiirriniierineinnineieissiseienssienns | coveeesinsnnes 08/18/2021........ Credit Suisse Securities LLC...... 10,400,000 | .eovorveerrrierriceeies 10,400,000
15032E  AS 8 | Cedar Funding Ltd CLO Ser 2017-8A ClI CR....c..ceovureriieiiririinirierieniesissiesinsiines .. | 08/18/2021........ Credit Suisse Securities LLC...... 4,000,000 | .o 4,000,000
15033X  AJ 5 | Cedar Funding Ltd CLO Ser 2019-10A CI AR........... .1 09/29/2021........ Citigroup. 2,750,000 | ..o 2,750,000
15033X AL 0 | Cedar Funding Ltd CLO Ser 2019-10A CI BR........c.coeririiinniiiernresniernsisseenissisnsees | cesreensnsines 09/29/2021........ Citigroup. 5,000,000 | ..o 5,000,000
15033X AN 6 | Cedar Funding Ltd CLO Ser 2019-10A CI CR .. | 09/29/2021........ Citigroup. 2,550,000 | .ovoorerrrrrieieeieieneneenenn 2,550,000
15202@ AB 8 |Centerspace LP SrNt 2.500% 09/17/30........ccumruiriiirnrinrineierieresiesesiseeenieeees .1 09/17/2021......... Direct............. 15,000,000 | .eovorveerrrieriericeenieis 15,000,000
24703T  AD 8 |Dell IntLLC / EMC Corp 1st Lien 6.020..........cccvivremimriiiieiieriienieniseseiiesineeis | ceerrinenienes 07/14/2021........ Tax Free Exchange.........cccccovvvvveviniveiiniinnins 12,616,724 | oo 11,300,000
247037  AE 6 |Dell Int LLC / EMC Corp 1st Lien 4.900. .. | 07/14/2021........ Tax Free Exchange.. AT64,243 | oo 4,450,000
24703T  AF 3 |Dell IntLLC / EMC Corp 1st Lein 6.100 .| 07/14/2021........ Tax Free Exchange.. 3,630,484 | ....coviiia 3,000,000 | .. ...79,808
247037  AG 1 |Dell IntLLC / EMC Corp 1st Lien 5.300. 07/14/2021........ Tax Free Exchange.........cccocvevvivcverirerernninas 10,115,671 | oo 9,050,000 | coooveuerriririrerie s 107,921
25161V AA 1 |Deutsche Post AG SrNt Ser B 2.407% 11.. .| 09/22/2021........ Babcock & Brown Securities LLC...........cccuvvruiveeeieieiiceeeeeeeeeee e 41,741,000 ..41,741,000 |........
25746U DL 0 | Dominion Resources Inc SrNt SerC 2.2.... .. | 09/27/2021........ Jefferies & COMPANY INC.....vvuvvereriiririeee e nes 15,057,800 215,000,000 | coooverirrieerna 43,438
260543  CK 7 |Dow Chemical Co SrNt 4.250% 10/01/34. .| 07/2712021........ Cantor Fitzgerald & Co 1,066,266 | ..o 900,000
260543 DC 4 |Dow Chemical Co SrNt 2.100% 11/15/30. .. | 07/13/2021. Various 5,600,289 | ....ovvociiriiiieniiiaas 5,610,000
26885B  AH 3 | EQT Midstream Partners Sr Nt 6.500% 07. .. | 09/30/2021........ MarketAxess 78,893 70,000
29444U  BS 4 |Equinix Inc Sr Nt 2.500% 05/15/31 .| 07/07/2021........ Citigroup. 6,381,350 6,200,000
30231G AZ 5 | Exxon Mobil Corp Sr Nt 3.095% 08/16/49 .. | 07/08/2021. Various 15,643,900 15,000,000 .188,279
30231G BN 1 |Exxon Mobil Corp SrNt 2.610% 10/15/30....... .. | 07/08/2021........ Barclays Capital Inc. 14,398,560 ....13,500,000 | .. ...85,151
33834D  AA 2 |Five Comers Funding Trust Sr Nt 2.850 .| 07M12/2021........ JP Morgan Securities LLC 4,360,678 4,100,000 | oo 19,150
34107@ AA 7 |Florida Pipeline Holdings, LLC St Nt 2. .| 07/15/2021........ MUFG Securities Inc. 15,000,000 ....15,000,000
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361448  BH 5 |GATX Corp SrNt 3.100% 0B/01/51......ccoumivimiiriirriiniireiieeisessssississessesssesesesesnnes | svesssssneinnns 08/02/2021........ Citigroup. 1,268,995 | ..o 1,300,000

36263C AD 1 | GS Mortgage-Backed Securities RMBS Ser 2...........ccooueeriinineerneinenisireinieseeeneesennns | cvereeeenennees 09/22/2021........ Goldman Sachs & Company............ccceuvereenreererneens 908,438 | ... 900,000

37270 AA 3 | Georgetown Energy Partners, LL Georgetow . .| 07/01/2021........ SG Americas Securities LLC...........ccoiiiiieicceiceeeeee e 25,000,000 ....25,000,000

3733IN  AK 7 | Georgia-Pacific LLC Sr Nt 2.300% 04/30..........ccorvemrmmerierirririeinsiseriesiesesseessniens .| 07/01/2021........ Morgan Stanley & Co LLC 19,230,144 ....18,800,000

38136N  AQ 9 | GoldenTree Ln Mgt CLO Ser 2020-8A Cl AR.........coovuirirreremieeriresieseseesssissessssnes | oeeenesesseenas 08/04/2021........ VaMIOUS. ..ottt 27,950,000 | ..overrrrrirnereeiseiein 27,950,000

38136N  AS 5 | GoldenTree Ln Mgt CLO Ser 2020-8A CI BR......... .. | 08/04/2021........ VaMIOUS. ..ot 12,750,000 ....12,750,000

38136N AU 0 | GoldenTree Ln Mgt CLO Ser 2020-8A CI CR .. | 08/04/2021........ Morgan Stanley & Co LLC 1,450,000 1,450,000

38141G YK 4 | Goldman Sachs Group Inc Sr Nt Fix to Flo .. | 07/14/2021........ Goldman Sachs & Company. 10,000,000 ....10,000,000

40434L  AG 0 [HPInc SrNt 2.650% 06/17/31..... .. | 08/25/2021. Various 11,374,437 11,327,000

42824C  AX 7 |Hewlett-Packard Co SrNt 6.200% 10/15/. .. | 07/07/2021........ Citigroup. 4,879,961 3,540,000

446150 AW 4 |Huntington Bancshares Sr Nt 2.487% 08/..........ccccrvrviivireiernineerisssiesssiensnes ..| 08/10/2021........ VMOUS. ....coovvvereciieceeeiescee et tes st nenees 15,080,000 15,080,000

446413 AT 3 |Huntington Ingalls Industries Sr Nt 4 .| 07/08/2021. Deutsche Bank Capital 2,090,882 ..1,818,000

446413  AX 4 |Huntington Ingalls Industries Sr Nt 2 .. | 08/09/2021........ JP Morgan Securities LLC 600,000 | ..o 600,000

44891A  BX 4 |Hyundia Capital America Sr Nt 2.000% O........... .. | 07/08/2021........ Bank of America BISD Dealer..................... 9,699,903 | ..o 9,700,000

45174H  BG 1 |IHeart Communications Inc Hgh YId 1st Li ..| 08/12/2021. Various. 5,133,548 .......5,000,000

458140  BW 9 |Intel Corp SrNt 3.050% 08/12/51 .. | 0972972021........ Goldman Sachs & Company. 10,108,700 | .ooveourevrrirriererceireene 10,000,000

459200 HF 1 |International Bus Machs Corp Sr Nt 4.0 .. | 08/24/2021........ Goldman Sachs & Company............ccvureereneeereeneens 2,375,560 | ..o 2,000,000 14,667

459200 KA 8 |International Bus Machs Corp SrNt 3.5 .1 09/23/2021........ Citigroup. 2,074,317 | oo 1,855,000 | .. 23,806

459200 KL 4 |International Bus Machs Corp Sr Nt 2.9 09/23/2021........ Citigroup. 15,498,150 | ...oovvureenrieriericeieene 15,000,000 | ..vovvernerririnrienierens 162,250 |1.GFE. ..o

46188B  AA 0 |Invitation Homes OP Sr Nt 2.000% 08/15....... .. | 08/03/2021........ JP Morgan Securities LLC 5,943,118 | oo 6,040,000 |........ 2.CFE

46592W  BP 0 |JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15. .| 09/28/2021........ JP Morgan Securities LLC 372,233 | s 372,000 | oo 749 [1.BFE

50203C  AA 1 |LCM Ltd Partnership CLO Ser 34A Cl AT......ccoiiuereieeeniseineisesisssssessssessessenens | eevesesesneenns 08/18/2021........ Natixis............. 17,900,000 | cooooevnrvrrrerierereeienne 17,900,000 |........ 1.AFE

50203C AE 3 |LCM Ltd Partnership CLO Ser 34ACIB 1... .. | 08/18/2021........ Natixis... 13,400,000 | .ovovrveverrierenieenieis 13,400,000 |........ 1.CFE

50203C AG 8 |LCM Ltd Partnership CLO Ser 34ACIC 2... .| 08/19/2021........ Natixis............. 6,700,000 | cooovvrnrrerirrireeierieni 6,700,000 |........ 1.FFE

513075 BZ 3 |LamarMedia Corp Sr Nt 3.625% 01/15/31........ouvvmrimiieiiniereeiseisseississesiessisnins | ceessesiseinns 09/08/2021........ Tax Free EXChange..........coocerveevenerenneincinnnns 2,827,350 | coorierrieeieee s 2,830,000 | oo 40,750 [3.BFE....ccccconurunne.

529043  AE 1 |Lexington Realty Trust SrNt 2.700% 09.........ccocon... .. | 07/01/2021........ Morgan Stanley & Co LLC. 3,386,259 | oo 3,340,000 27,806 |2.BFE......cccovvrirnnn.

53227  AC 8 |Life Storage LP SrNt 2.200% 10/15/30.........cvumrermeemmrirerierierieeeseeiseesessesssensseens .| 07/14/2021........ VMHOUS. ..ottt 5,208,741 | oo 5,236,000 28,834 (2.BFE

53227  AD 6 |Life Storage LP SrNt 2.400% 10/15/31....... SRRSO ISR 09/28/2021........ VaMIOUS......ocvvveeoeiii ittt 19,778,819 | oo 19,957,000 |........ 2.BFE

55336V BQ 2 [MPLXLP SrNt 2.650% 08/15/30........ccvuuurmmrirrererireeseeiiisessiensseseseesssssssssesinenes .. | 09/23/2021........ Bank of America BISD Dealer..................... 6,695,502 | ...ovvoeicrieiieriid 6,600,000 | ......... 20,405 |2.BFE

55955E AL 2 | Magnetite CLO Ltd CLO Ser 2020-27A CI AR .| 08/25/2021........ Morgan Stanley & Co LLC. 39,000,000 | .eovorreriirerireeineiei 39,000,000 |........ 1.AFE

55955E AN 8 |Magnetite CLO Ltd CLO Ser 2020-27A CIBR........c.covvurviirinirireriierinenissiseisesissenes | coverrinenienes 08/25/2021........ Morgan Stanley & Co LLC 13,650,000 | c.oooeeuieerrierieriiceiene 13,650,000 |........ 1.CFE

55955E  AQ 1 |Magnetite CLO Ltd CLO Ser 2020-27A CI CR .. | 08/25/2021........ Morgan Stanley & Co LLC 700,000 700,000 |........ 1.FFE

59447# AL 7 |Michigan Electric Transmission SrNt 2 .1 08/03/2021........ Wells Fargo Securities LLC..........cocviniermrinireiieierinineins 11,000,000 11,000,000 | ........ 1FZ

59523U AU 1 | Mid-America Apartments SrINt 2.875% 09.........cccouuuerurmrerermimemnerisisesensssessessseses | coevesesesseenns 08/05/2021........ JP Morgan Securities LLC 586,599 | ..o 595,000 |........ 2.AFE

61747Y  EF 8 |Morgan Stanley Fixed to Float Sub Nt 2 .. | 09/13/2021........ Morgan Stanley & Co LLC 14,444,000 ...14,444,000 |........ 2.AFE

61773*  AA 5 |Morongo Transmission LLC St Nt 3.320%......cccurvrermrinerniieieierissiessessssesssssisnsns .| 07M12/2021......... CIBC World Markets Corp 27,645,947 ... 27,645,947 | ........ 1.GPL

64133R  AJ 5 |Neuberger Berman CLO Ltd CLO Ser 2020-38..........cocooevererrreerniennas .. | 09727/2021........ Barclays Capital Inc. 41,450,000 41,450,000 1AZ

64133R AL 0 |Neuberger Berman CLO Ltd CLO Ser 2020-38...........cccooouvivinrinirnnns .. | 09727/2021. Barclays Capital Inc. 22,950,000 22,950,000 1.C

64133R AN 6 | Neuberger Berman CLO Ltd CLO Ser 2020-38...........cocovvrerrrererrinrenne .| 09/27/2021........ Barclays Capital Inc. 2,650,000 | .o 2,650,000 |........ 1FZ

65409Q BD 3 |Nielsen Finance LLC/Co SrNt 5.625% 10 .| 09/29/2021........ VAMOUS. ..ottt nes 2,326,938 | ..o 2,230,000 | .ovoreeieieieeieieeeeeee s 56,245 |4.BFE.......ccocoveven.

67755#  AF 9 |Ohio St Energy Partners LLC Secured Nt .| 08/12/2021. MUFG Securities Inc 9,000,000 .......9,000,000 1.6Z

688225 AH 4 | Oshkosh Truck Corp SrNt 3.100% 03/01/ .. | 09/27/2021........ Stifel Nicolaus & Co Inc. 21,739,235 | ..o 20,496,000 | c.oovvurrrerierieireeierienies 38,802 [2.CFE....ccocomvrrrirnnes

69346V AA 7 |Performace Food Group SrNt 5.500% 10/.. .. | 09/23/2021........ Morgan Stanley & Co LLC. 209,500 | ..o 200,000 [ oo 4,950 |4BFE....ccccovrmrnnn.

71376L  AE 0 | Performance Food Group SrNt 4.250% 08. .. | 07112/2021. BMO Capital Markets Corp 37,000 37,000 4BFE

714046 AN 9 | Perkinelmer Inc SrNt 2.250% 09/15/31.... .| 09/08/2021........ Goldman Sachs & COMPANY............occeeeerrinerrneiienns 11,784,185 | oo 11,820,000 2.BFE
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718546  AK 0 |Phillips 66 SrNt 4.650% 11/15/34........coiiiiieiniiiriiicsrieeeresissesssssseesienns | conseesssnnes 09/29/2021........ Cantor Fitzgerald & Co . 4971486 | oo A4176,000 | oo 73,358 | 2AFE....ccccnirirn.

718546 AW 4 |Phillips 66 Sr Nt 2.150% 12/15/30........covvmrirmiiiieriireienireieseerssiesesissreneesienns | coeresesiennnes 09/28/2021........ VIOUS.....ovvieieeii e . 14,676,741 | oo 15,000,000 | covoerveerririersrseeriinenan 93,698 |2AFE.....cccviirnn

720198  AF 7 | Piedmont Operating Partnership Sr Nt 2... .. | 09/15/2021........ Various 6,919,876 | ..o 6,929,000 |........ 2.BFE

737446 AR 5 |Post Holdings Inc Sr Nt 4.500% 09/15/3 e .. | 07/14/2021........ Bank of America BISD Dealer..................... 2,143,594 | o 2,125,000 | ......... 33,469 |4BFE

744320  BA 9 |Prudential Financial INC St Nt 3.935%.......c.cvururriiiieiniieisinsirereeseeesseeesiessssnnes | coseeseninennes 07/12/2021........ Citigroup. . 11,865,800 | ..vovvverrrirerinieeenieis 10,000,000 | oooerrirerreiriereriseeeriereeer 40,443 |1.GFE....ccccvvvernrnnee

74983A AC 7 |RRLTD CLO Ser2021-19A CIA2 1.776% 1 .. | 09/24/2021........ RBC Capital Markets LLC 1,400,000 1,400,000

78081B  AG 8 |Royalty Pharma PLC SrNt 0.750% 09/02..... s .. | 08/05/2021........ Tax Free Exchange. . . 22,114,230 ....22,112,000

80386W  AA 3 | Sasol Financing USA LLC Sr Nt 5.875% O, s .| 07/13/2021........ Direct.... 535,530 | ..o 500,000

80386W  AB 1 | Sasol Financing USA LLC Sr Nt 6.500% 0. s .. | 08/17/2021. Direct 2,373,180 .r.n2,140,000

80386W  AC 9 | Sasol Financing USA LLC Sr Nt 4.375% 0, s .. | 07/06/2021........ Direct.... 310,350 | .oovoreieereereeenenn 300,000

808513 BT 1 |Schwab /Charles/ Corp SrNt 1.950% 12!.... .. | 08/24/2021........ Credit Suisse Securities LLC...... . 25,954,500 | ..ovvvivirierenieiene 26,000,000

82967N  BL 1 |Sirius XM Radio Inc SrNt 3.125% 09/01. .. | 08/03/2021. Various . 3,562,220 oerrn3,550,000

85205T  AK 6 |Spirit Aerosystems Inc Sr Nt 4.600% 06.. .. [ 09/17/2021........ Barclays Capital Inc. 1,052,050 | ..o 1,060,000

85238@ AA 1 |StadCoLA, LLC SrSec Nt 3.750% 05/15/.. .. | 08/05/2021........ JP Morgan Securities LLC . 10,000,000 ....10,000,000

85253#  AJ 0 | STAG Industrial Sr Nt 2.800% 09/29/31.. .. | 09/28/2021. Us Bancorp Investments Inc . 19,000,000 19,000,000

866677  AE 7 | Sun Communities Sr Nt 2.700% 07/15/31....... .. | 09/28/2021........ Citigroup. 6,020,520 6,000,000

866677  AF 4 | Sun Communities Sr Nt 2.300% 11/01/28....... .. | 09/28/2021........ Various 9,992,715 | oo 10,000,000

87264A  BX 2 | T-Mobile USA Inc 1st Lien 2.250% 11/15 .. | 09/24/2021........ Various . 5,082,279 | ..o 5,146,000

88033G DG 2 |Tenet Healthcare Corp 1st Lien 4.625%...... JRTTRRTTTITTN IR 09/27/2021........ Bank of America BISD Dealer..................... 115,475 | oo 1,070,000

893647  BL 0 | Transdigm Group Inc Sr Sub Nt 5.500% 1 .. | 09/21/2021........ VaIOUS. ..ot 1,103,195 | oo 1,070,000

91324P  ED 0 |UnitedHealth Group Inc Sr Nt 2.300% 05....... e —————— .. | 07/06/2021........ Barclays Capital Inc. 9,259,080 | ..ovvuerrrrieirenieierinienenn 9,000,000 | .. 27,792

91324P  EF 5 |UnitedHealth Group Inc Sr Nt 3.250% 05....... JSTORTRURSOROIRTORN VRN 07/01/2021........ RBC Capital Markets LLC...........ccoomirernemerernrirererseeeninnns . 10,657,600 | ..voovvererireririeeeeieis 10,000,000 | oooerrererreireereriseeeriieer 42,431

91913Y AW 0 |Valero Energy Corp Sr Nt 4.000% 04/01/...... .. | 09/117/2021........ Various 47,175,160 | oo 42,415,000 796,900

91914)  AB 8 |Valero Energy Corp Sr Nt 4.500% 03/15/...... . .| 09/16/2021........ Suntrust Robinson Humprey Inc . 2,123,110 | oo 1,870,000 | .. 719

92277G AU 1 |Ventas Realty LP SrNt 3.000% 01/15/30.......cccuurmmiererinricirereiineiesieissinsiesissieniens | coveeeninennes 07/01/2021........ Goldman Sachs & Company...........coceeeeeeveennnerenns 1,363,128 | oo 1,300,000 | oo 18,525

92552V AL 4 |ViasatInc 1stLien 5.625% 04/15/27........ .. | 07/22/2021........ Bank of America BISD Dealer..................... 1,171,406 1,125,000 | vvoveriereee s 17,754

92778  AA 5 |Virginia Commonwealth Universi SrNt 3...... s .| 07/15/2021......... Mesirow Financial Inc..... . 19,000,000 ....19,000,000 |........

928563  AE 5 | VMWARE INC SrNt 4.650% 05/15/27.......cvvmivriririirsiseierssissiesssississssesssssssensnns | sonseessnssnes 07/13/2021........ VIOUS.....ovvrievecieie s eesseen 5,314,673 | oo 4,595,000 [ ..ovvuverriereireierneenieis 34,754

928563  AK 1 |VMWARE Inc SrNt 1.800% 08/15/28...........covvorirrineiirnineiressieriesise e .. | 07/20/2021........ JP Morgan Securities LLC 407,872 | oo 410,000 |........

95040Q AM 6 | Welltower Inc Sr Nt 2.800% 06/01/31 .| 09/29/2021........ Suntrust Robinson Humprey InC............ccccovvieirinne 2,582,350 | oo 2,500,000 | ......... 23,333

958254  AH 7 |Western Gas Partners LP St Nt 4.500% 0.......ovvveverrrrererrnrinnererisisisssiesssssssenssnseens | seresessesenes 07/19/2021........ JP Morgan Securities LLC 1,608,750 | oo 1,500,000 | ......... 26,250

958254  AK 0 |Western Gas Partners LP SrNt 4.750% O... .| 07121/2021......... VAOUS. ..ot 6,477,994 | ..o 5,973,000 123,538

P16259 AM 8 | BBVA Bancomer SA Texas Sub Nt 5.125% 0 .| 07/13/2021........ Direct......ooo.... 523,375 | oo 500,000

Q3974*  AA 6 | GIP Capricorn Finco Pty Ltd SENE 3171 neeeeeeeseeeeeeinees | cevereeneeneees 07/21/2021........ CIBC World Markets Corp . 30,000,000

000000 00 0 |Canacol Energy Ltd Sr Nt 7.250% 05/03........cccoureeriimiiiiiiniiniissiiesiesiesssiiniians A 07/12/2021........ Direct.... 426,600

000000 00 O |Gran Tierra Energy Inc SrNt 7.750% 05 A 07/06/2021........ Direct.... 267,375

000000 00 O |First Quantum Minerals LTD Sr Nt 6.875 A 07/14/2021........ Direct.... 770,000

000000 00 O |Sagicor Financial Co SrNt 5.300% 05/1 . A 07/14/2021. Direct.... 209,000

008911  BK 4 |Air Canada 1st Lien 3.875% 08/15/26...... s A 07/28/2021........ VAOUS.....ovveieeieeeieee e enees 1,844,339

00909U  AA 3 |Air Canada LBASS EETC Ser 2020-2B 9.00...... . e |A 08/12/2021........ Morgan Stanley & Co LLC. 507,511 ...15,379

11271L  AD 4 |Brookfield Fin Inc Sr Nt 4.850% 03/29/.... 09/14/2021. Morgan Stanley & Co LLC. . 15,723,786 13,145,000 .295,744

11271L  AF 9 | Brookfield Fin Inc Sr Nt 3.500% 03/30/.... . . . 09/22/2021........ Bank of America BISD Dealer..................... 5,449,450 | ...ooiviiees 5,000,000

588056 BB 6 |Mercer Intl InC St Nt 5.125% 02/01/29......cccviviririniiiriieiersnieiesisssesssseissssssnsssens | cnreessnssnes 09/27/2021........ VIOUS. ..ot saen 819,730 803,000

BJ4490 82 4 |Meglobal Canada ULC SrNt 5.875% 05/18. A 07/20/2021........ Direct.... 4,964,000 ..4,000,000
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Y7563*  AB 3 |Seaspan Holdco Il Ltd SrNt 3.910% 06..........ccccevvrvcriirciirs A 08/12/2021........ Wells Fargo Securities LLC............cccocuveiineiverierinriiniins 4,000,000 | .oooovvieiiae 4,000,000
000000 00 O |United Bank For Africa Sr Nt 7.750% 06.........c.ccovrvrmrerrirrieriersisriesieeseesie s [ DI 07/07/2021........ Direct............. 208,120 | ..o 200,000
000000 00 O |Petkim Petrokimya Holdings SrINt 5.875........cccouviiiiiireiriirerniseissiesseieeeen D... 07/06/2021........ Direct.... 205,100 200,000
000000 00 O |Saka EnergiIndonesia PT SrNt 4.500%.. D... 07/06/2021........ Direct.... 188,750 . 200,000
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08..........ccccoeuerruermimeiieirereisrieseeieeeneenes D 07/06/2021........ Direct............. 249,750 | ..o 300,000
000000 00 O |International Bank Of AZ Sr Nt 3.500% 07/06/2021........ Direct.... 201,480 200,000
000000 00 O |MTN Mauritius Investments Sr Nt 4.755%... . |D.... 07/06/2021........ Direct.... 213,900 200,000
000000 00 O |Turkiye Vakiflar Bankasi St Nt 5.250%..........cuurvueemrerermeriiereriniisesesiersssssisessesissens D... 07/06/2021........ Direct.... 299,100 300,000
000000 00 O |Dar Al-Arkan Sukuk Co Lt SrNt 6.750% D 07/07/2021. Direct 207,750 .200,000
000000 00 O |Tullow Qil Plc Sr Nt 7.000% 03/01/25.... D... 08/24/2021........ Direct.... 1,483,338 ..1,700,000
000000 00 O |IHS Netherlands Holdco Sr Nt 7.125% 03.........covverimriieriieininsiierieseiesissiisniens D.... 07/06/2021........ Direct.... 312,600 300,000
000000 00 O |Digicel Group 0.5 Ltd SrNt PIK 8.000%.. D 08/31/2021. Direct 617,838 .715,000
000000 00 0 |Kaisa Group Holdings LTD Sec Nt 11.250%..........ccccuuiviriiinciiiniiiissicssiseiis D.... 07/06/2021........ Direct.... 181,900 . 200,000
000000 00 O |China Evergrande Group Sec Nt 8.750% 0 08/24/2021........ Direct.... 387,140 | oo 850,000
000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2. 07/12/2021. Direct 872,438 <......1,100,000
000000 00 O |Petroleos Mexicanos SrNt 6.875% 10/16......... 07/12/2021........ Direct.... 444750 | oo 400,000
000000 00 O |National Bank of Uzbekis Sr Nt 4.850% 07/13/2021........ Direct.... 524,375 500,000
000000 00 O |Ipoteka-Bank ATIB SrNt 5.500% 11/19/2... | D 09/30/2021........ Direct.... 816,660 . 780,000
000000 00 O |HTA Group LTD SrNt 7.000% 12/18/25.........ccoviviviiiriiiiiniseisnereses [ DI 07/13/2021........ Direct............. 428,436 | oo 400,000
000000 00 O |DIG Intl Fin/Dig Intl HL Sr Nt 13.000% 07/12/2021........ Direct.... 505,625 500,000
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 6.500%.... .| D.... 07/06/2021........ Direct.... 205,200 . 200,000
000000 00 O |Banco BTG Pactual SrNt 2.750% 01/11/2 D 07/13/2021........ Direct............. 488,750 | oo 500,000
000000 00 O |Akbank TAS SrNt 6.800% 02/06/26 07/12/2021........ Direct.... 530,175 500,000
000000 00 O |TC Ziraat Bankasi AS Sr Nt Ser REGS 5. .. |D.... 07/06/2021........ Direct.... 294,570 . 300,000
000000 00 O |Turk Sise Ve Cam Fabrika St Nt 6.950%..........ceuereiereriircinriereriseierissieeesise s Do 07/06/2021........ Direct............. 223,580 | ..o 200,000
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26..........ccvvurerrnririirrereisssieiessssieessessesnsssensns D.... 07/12/2021........ Direct.... 479,464
000000 00 O |UZAuto Motors AJ Sr Nt 4.850% 05/04/26. D... 08/16/2021........ Direct.... 705,475 . 700,000
000000 00 0 |Petrorio Luxembourg SARL Nt SEr REGS  B........ccvurvrvrinriernnieienieiseeisssssseenns Do 07/13/2021........ Direct............. 412,500 | oo 400,000
000000 00 O |Greenko Solar Mauritius 1st Lien 5.950 . D.... 07/06/2021........ Direct.... 216,000 200,000
000000 00 O |Yuzhou Group 1st Lien 7.850% 08/12/26..... TN D... 08/24/2021........ Direct.... 380,113 .
000000 00 O |Emaar Sukuk Ltd Sr Nt MTN  3.635% 09/15.........ccuiremriirieriririrrieriserieseeneseeens | DI 07/15/2021........ Direct............. 519,325 | .o 500,000
000000 00 O |Arabian Centres Sukuk Il SrNt 5.625%... 07/12/2021........ Direct.... 532,475 500,000
000000 00 O |MTN Mauritius Investments Sr Nt 6.500% .. |D.... 08/24/2021........ Direct.... 986,388 . 850,000
000000 00 O |NGD Holdings BV Sec Nt 6.750% 12/31/26..........ccocovuerrrerreneirerrrseereriserseiseesersnes [ DI 07/06/2021........ Direct............. 288,375 | ..o 300,000
000000 00 O |Medco Bell PTE Ltd 1stLien 6.375% 01/.....c.ocvmivrenriererineirerniiceesisersesseienienisens D... 07/13/2021........ Direct.... 415,480
000000 00 O |Aydem Yenilenebilir Energy Nt 7.750% 0 D... 08/24/2021........ Direct.... 498,125 500,000
000000 00 O |India Green Power Hold Sr Nt 4.000% 02.... ..|D.... 07/06/2021........ Direct.... 302,550 300,000
000000 00 O |Kuwait Projects Co Spc L Euro MTN 4.50... .|D 07/14/2021. 297,375 .300,000
000000 00 O |Dar Al-Arkan Sukuk Co Lt SrNt 6.875% D... 07/13/2021........ 503,750 500,000
000000 00 O [Renew Power Pvt Ltd 1st Lien Ser REGS......... D.... 07/06/2021........ 213,750 200,000
000000 00 O |Clean Renewable Power 1st Lien 4.250%... . |D 07/07/2021. 203,750 .200,000
000000 00 O |Turkiye Sinai Kalkinma Sub Nt Fix to Flo..........cccovrrerviircinn. .|D.... 07/07/2021........ Direct.... 305,625 300,000
000000 00 0 |Banco GNB Sudameris SA Sub Nt Fix to Flo D.... 07/08/2021........ Direct.... 202,400 200,000
000000 00 O |NexaResources SA SrNt 5.375% 05/04/2 D 07/13/2021. Direct 433,880 . .400,000
000000 00 O |Alrosa Finance SA SrNt 3.100% 06/25/2 D... 09/14/2021........ Direct.... 397115 | oo 3,825,000
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000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30..... e | DI 07/07/2021........ Direct............. 222,800 | ..o 200,000 | ..o 325 [3.CFE

000000 00 O |C&W Senior Financing DAC Sr Nt 6.875%... [ DI 07/12/2021........ Direct............. 750,313 | oo 700,000 | ......... 23,795 |4.AFE

000000 00 O |IHS Netherlands Holdco Sr Nt 8.000% 09.... 07/12/2021........ Direct.... 434,400 4BFE..

000000 00 O |Vivo Energy Investments Sr Nt 5.125% 0 .. |D.... 07/07/2021........ Direct.... 322,140 . 300,000 3.AFE...

000000 00 O |Credit Bank of Moscow Sub Nt 7.500% 10.............. D 08/24/2021........ Direct............. 623,880 | ..o 600,000 AAFE. ..

000000 00 O |Veon Holdings BV SrNt 3.375% 11/25/27...... e —————————— D... 07/12/2021........ Direct.... 603,765 600,000 3AFE. e

000000 00 O |DTEKFinance PLC SrNt 7.000% 12/31/27.......ccovviueeiviririnrireieiseesiseseesese s D... 07/13/2021........ Direct.... . 262,175 . 5.BFE

000000 00 O |DTEK Finance PLC SrNt 7.000% 12/31/27.......covviieirinireiniirereiseiesissisessisersnis D... 07/30/2021........ Interest Capitalization............. 8,619 8,619 5BFE

000000 00 O |Altice Financing SA Nt Ser REGS 5.000%.. .|D 07/08/2021. Direct . 199,104 . .200,000 4BFE..

000000 00 O |Longfor Group Holdings Ltd Sr Nt 4.500.........cccccmvurueririreriirirerersriereiseeesererenens D... 09/14/2021........ Direct.... 2,984,580 | ..o 2,700,000 2BFE

000000 00 0 |Kenbourne Invest SA SrNt 4.700% 01/22.... e D... 07/13/2021........ Direct.... 606,450 600,000

000000 00 O |CSN Islands XI Corp Sr Nt 6.750% 01/28 D 07/13/2021. Direct 444,400 .400,000

000000 00 O |Termocandelaria Power St Nt 7.875% 01/......covueiereeiirieieieeie e D... 07/06/2021........ Direct.... 197,488 185,000

000000 00 O |Energean Israel Finance Sec Nt 5.375%.... 07/12/2021........ Direct.... 720,020 700,000

000000 00 0 |OQ SAOC SrNt 5.125% 05/06/28... 07/13/2021. Direct 503,125 .500,000

000000 00 O |Eastern & Southern AFRIC SrNt 4.125% 09/30/2021........ Direct.... 808,763

000000 00 O |VTR Finance BV SrNt 6.375% 07/15/28 07/13/2021........ Direct.... 427,500

000000 00 O |WynnMacau LTD SrNt 5.625% 08/26/28... .. |D.... 07/13/2021........ Direct.... 943,110

000000 00 O |Sabic Capital Il BV Sr Nt 4.500% 10/10..... SR [ DI 09/13/2021........ Direct............. 4,998,750

000000 00 O |Transelec SASrNt 3.875% 01/12/29......cccvuivmimeiiririieinierese e D... 09/20/2021........ Direct.... 1,922,375

000000 00 O |Studio City Finance Ltd Sr Nt 5.000% O . D... 07/12/2021........ Direct.... 405,000 . .

000000 00 O |Global Bank Corporation Sr Nt 5.250% 0 . D 08/20/2021........ Direct............. 871,745 | oo 820,000 [ ..ovevrerirriieiereniceeiens 13,294 [3AFE....iiiin

000000 00 O |Invest Energy Res Ltd Nt 6.250% 04/26/ 07/07/2021........ Direct.... 217,890 200,000 2,535 |3.CFE

000000 00 O |Cosan SA Industria E Com Sr Nt 5.500%.... .. |D.... 07/06/2021........ Direct.... 325,071 . 300,000

000000 00 O |Metinvest BV SrNt 7.750% 10/17/29......cccoviniiirniiciirieieiseieeesieesesieresseienies Do 08/20/2021........ Direct............. 669,550 | ..o 600,000

000000 00 O |Vanke Real Estate HK Sr Nt 3.500% 11/1 D.... 09/16/2021........ Direct.... 4,974,961 ..4,825,000

000000 00 O |Cemex SABDECV f1stLien 5.450% 11/19................ D... 07/07/2021........ Direct.... 221,000 . 200,000

000000 00 O |Melco Resorts Finance SrNt 5.375% 12/ |0 07/14/2021........ Direct............. 846,100 | ..o 800,000

000000 00 O |Globo Comunicacoes SrNt 4.875% 01/22/.... 07/14/2021........ Direct.... 521,250 500,000

000000 00 0 | Turkiye Garanti Bankasi AS Sub Nt Fix to .| D.... 07/13/2021........ Direct.... 414,296 .

000000 00 O |Cable Onda SA SrNt 4.500% 01/30/30.........cccvrrrvenne | DI 07/07/2021........ Direct............. 211,300 | o 200,000

000000 00 O |Braskem Netherlands Sr Nt 4.500% 01/31 07/07/2021........ Direct.... 313,440 | .o 300,000

000000 00 0 |SUN HUNG KAI PROP (CAP) Sr Nt Ser EMTN . .| D.... 09/21/2021........ Direct.... 3,845,225 | ..o 3,700,000

000000 00 O |AES Panama Gerneration HL Nt 4.375% 05 [ DI 07/06/2021........ Direct............. 209,000 | ..o 200,000

000000 00 O [Banco Internac Del Peru Sub Nt 4.000%.........ccevrereierireininriieinsieieeeise e D... 07/07/2021........ Direct.... 200,000 | oooroiieeee e 200,000

000000 00 O |Sabic Capital I BV SrNt 2.150% 09/14/....... s D... 09/14/2021........ Direct.... 3,006,094 | ... 3,025,000

000000 00 O |JSM Global Sarl Sr Nt 4.750% 10/20/30. D... 07/06/2021........ Direct.... 313,950 300,000

000000 00 O |SaudiArabian Oil Company Saudi Arabian s D 09/21/2021. 4,993,594 | ..... ..5,025,000

000000 00 O |Country Garden Hid Co 1stLien  3.300%........cvurverererrmiermrinierieeriserneiseeeriseiesesenenes D... 07/13/2021........ 472,188 500,000

000000 00 O |YapiVe Kredi Bankasi AS Nt 7.875% 01/..... e ———————— D... 07/13/2021........ 416,750

000000 00 O |OOREDQO Intl Finance Sr Nt 2.625% 04/0 D 09/23/2021. 15,041,616

000000 00 O |Millicom Intl Cellular Sr Nt 4.500% 04.........cooevrmreiiriririierneirereieseiesisessesesesere e D.. 07/14/2021........ Direct.... 420,400

000000 00 O |SA Global Sukuk LTD Sr Nt 2.694% 06/17.......ccrvvervrrererrriisirniiersssssesesiseesessesnnes D... 09/14/2021........ Direct.... 4,968,825

000000 00 O |Akbank TAS Subordinated Nt 6.800% 06/2 . D... 07/12/2021........ Direct.... 600,675
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000000 00 O |Cemex SABDECV 1stLien 3.875% 07/11/.......coo..... [ DI 07/13/2021........ Direct......ov.... 719,250 | oo 700,000 [ oo 6,819 [3.CFE.....civvvinn.

000000 00 O | Xiaomi Best Time Intl Sr Nt 2.875% 07/.........ccvrvveinririreirerersiecieeesessereninnas [ DI 09/23/2021........ Direct............. 9,912,146 | oo 9,800,000 | ......... 53,024 |2BFE

000000 00 O |Longfor Holdings LTD Sr Nt 3.850% 01/1................ . D... 09/07/2021........ Direct.... 7,974,888 7,500,000 [ oo 21544 |2BFE.....cccovvrirnn.

000000 00 0 |Odebrecht Finance LTD St Nt 0.000% 12/........cceurveirrmnerierineireinrineisesieseienirenens D... 07/12/2021........ Direct.... . 85,000 . 800,000 |........ 6.FE

000000 00 O |Odebrecht Finance LTD Sr Nt 0.000% 12/........ccrevrreeemrieiirierirerneiseereriseeeniserenes D 08/17/2021........ Interest Capitalization............. 55,307 55,307 |........ 6.FE

000000 00 O |Ruwais Power Co PJSC Sec Nt 6.000% 08/... 09/23/2021........ Direct.... 7,022,281 | oo 5,175,000 20,692 [1.GFE

000000 00 O |ICL GROUP LIMITED SrNt 6.375% 05/31/3.. 09/02/2021........ Direct.... 2,018,875 | ..o 1,550,000 26,624 |2.CFE

000000 00 O |SaudiArabian Oil Co SrNt 4.250% 04/1 09/21/2021........ Direct.... 2779171 | e 2,425,000 44947 | 1.FFE..coovvirirne

000000 00 O |ACWA Power Mgmt Invst Sec Nt 5.950% 12.. 07/30/2021. Direct 5,042,998 oorn4,195,506 33,978 |2.CFE

000000 00 O |Pttep Canada International Fin Sr Nt 6 .1 09/27/2021......... Direct.... 3,950,956 | ..coorivrrieeeenis 2,800,000 52,987 |2AFE....cnirer.

000000 00 O |ORBIA Advance Corp SAB SrNt 6.750% 09 09/20/2021........ Direct.... 6,750,000 | ...oooivriieicincee 5,000,000

000000 00 O |Saudi Electricity Global SUK Saudi Elect..... 09/21/2021. Direct 2,945,000 02,375,000

000000 00 0 |Office Cherifien Des Pho Sr Nt 6.875%...... 07/07/2021........ Direct.... 246,880 | ....oooovvii 200,000

000000 00 O |Odebrecht Finance LTD SrNt 0.000% 12....... 07/12/2021........ Direct............. 99,000 | oo 900,000

000000 00 0 |Odebrecht Finance LTD SrNt 0.000% 12/...... 08/17/2021. Interest Capitalization... . 90,234 90,234 |........

000000 00 O |Russian Federation SrNt 5.250% 06/23/...... 09/22/2021........ Goldman Sachs & COMPaNY...........cerrerrrrnrererrenenns 1,316,500 | oo 1,000,000 13,271

000000 00 O |State of Qatar SrNt 4.400% 04/16/50. 09/30/2021........ JP Morgan Securities LLC 6,125,000 | ..o 5,000,000 102,667

000000 00 0 |Office Cherifien Des Pho Sr Nt 5.125%...... . (RS | D I 08/19/2021........ Direct............. 818,100 | ..o 810,000

000000 00 O |SaudiArabian Oil Co SrNt 3.500% 11/2 [ DI 07/12/2021........ Direct............. 9,978,125 | oo 10,300,000

000000 00 O |Gazprom PJSC Sub Nt Fix to Float 4.599 D... 07/07/2021........ Direct.... 209,200 200,000 4,164

000000 00 O |Network i2i Ltd Sub Nt Fix to Float 5 D... 07/06/2021........ Direct.... 214,200 . 200,000 | .. .2,605

00434G 2B 5 |Access Bank PLC Sr Nt 6.125% 09/21/26.........c.covvveerimireeneirereriscirerissisessesersnis D 09/14/2021........ Direct............. 615,000 | ..o 615,000 |........

01609W AR 3 |Alibaba Group Holding Sr Nt 4.500% 11/.. 09/21/2021........ Direct.... 7,890,832 | ..o 6,700,000 60,612

01609W AT 9 |Alibaba Group Holding Sr Nt 3.400% 12/.. . . .. |D.... 09/14/2021........ Direct.... 2,990,530 | ..o 2,750,000 | .. 25972

01609W  BA 9 | Alibaba Group Holding Sr Nt 3.250% 02/.. s Do 07/13/2021........ Direct............. 4,940,938 | oo 5,060,000 | cooucerveirrireriereeie e 71,262

02364W AW 5 | America Movil SAB de CV St Nt 6.125% 0.....ccovvvvervrcererinriiernnieirsnienns D.... 09/23/2021........ Direct.... 5,976,300 | ..o 4,125,000 124,223

03512T  AE 1 |Anglogold Holdings PLC Sr Nt 3.750% 10....... s D... 09/23/2021........ Direct.... 4,321,113 | e 4,150,000

054644  AA 7 | Aydem Yenilenebilir Energy Nt 7.750% 0 . . D 07/26/2021........ Direct............. 1,145,656 | .oovvccce 1,155,000

056752 AU 2 |Baidu Inc SrNt 2.375% 08/23/31........ovieiireiirirereiisiieieseriesie e D... 08/18/2021........ Direct.... 9,952,300 10,000,000 |........

05968L AL 6 |Bancolombia SA Sub Nt 4.625% 12/18/29.........cccovumiiiiriirrernireisesieeesisien D... 07/15/2021........ Direct.... 508,625 . 500,000 [ ..ovorvrreeriiereriseeeneieeenine 1,638

07586P  AA 9 |BECLE SA DE CV BECLE SADE CV 2.500% 1 | DI 09/30/2021........ Direct............. 4,948,800 | ...ovviiiii 5,000,000 |........

11042C  AA 8 |British Airways PTC Ser 2021-1 APPT 2. C... 07/20/2021........ Citigroup. 2,335,000 | ..o 2,335,000 |........

11272B AA 1 |Brookfield Fin | UK PLC Sr Nt 2.340% 0 D... 09/24/2021........ VAIIOUS ..ot . 27,429,847 | oo 27,591,000 | ooovvrrerreierireen 109,668

14309Y BQ 6 |Carlyle Global Mrkt Strat CLO Ser 2012-4 . . Cuoerre 09/07/2021........ Barclays Capital Inc. . 13,000,000 | .eovovveverrirerienireeeieis 13,000,000 |........

14309Y  BU 7 |Carlyle Global Mrkt Strat CLO Ser 2012-4 09/07/2021........ Barclays Capital Inc. . 10,000,000 ....10,000,000 |........

14309Y BW 3 | Carlyle Global Mrkt Strat CLO Ser 2012-4 09/07/2021........ Barclays Capital Inc. 1,450,000 1,450,000 |........

191241 AH 1 |Coca-Cola Femsa Sab CV SrNt 2.750% 01 09/20/2021........ Direct............. 5,000,380 | ..covrevrriieriieeeenis 4,775,000 ...21,885

202712 BN 4 | Commonwealth Bank Aust Sr Nt 2.688% 03 08/23/2021. Various 20,667,274 20,400,000 .246,714

27889P  AB 9 |EcoBank Transnational Jr Nt 8.750% 06/... SRRSO 07/06/2021 205,200 200,000

279158 AN 9 |Ecopetrol SA Sr Nt 6.875% 04/29/30... 08/18/2021 1,619,325 1,350,000

29245V AE 5 |Entel Chile SA SrNt 3.050% 09/14/32. 09/14/2021. 10,058,869 10,060,000

36830D AB 7 | GC Treasury Centre Co Sr Nt 2.980% 03 09/27/2021........ Direct.... 3,896,241 | oo 3,800,000

45112F  AM 8 |ICICI Bank LTD/Dubai Sr Nt 3.800% 12/1 09/29/2021........ Direct.... 4,941,000 ..4,575,000

46653N  AA 0 | UZAUTO Motors AJ Sr Nt 4.850% 05/04/26 07/10/2021. Direct 333,630 .330,000

53227Q  AB 4 |Light Servicos Energia Sr Nt 4.375% 06 07/12/2021........ Direct.... 606,000 600,000
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55292W  AA 8 | MC Brazil Dwnstrm Nt 7.250% 06/30/31........cccovuevmrnrirnriniiserininsisernninessessnsisesiesenees | Davvvrvneines 07/13/2021........ Direct......ov.... 1,585,000 | oo 1,585,000 |........ 3.CFE
59284B  AG 3 |Orbia Advance Corp SAB SrNt 5.500% 01........cccovverernirerreeverininerersnssrenseenens | D 09/08/2021........ Direct............. 4,979,450 | oo 4,100,000 | oo 34,451
62954H  AB 4 |NXP BV SrNt 4.300% 06/18/29. 08/26/2021........ RBC Capital Markets LLC.... 5,622,848 | .....ovviriees 4,900,000 ..42,140
62954H  AD 0 |NXP BV/NXP FDG/NXP USA SrNt 3.400% O: 07/13/2021........ Goldman Sachs & Company. 6,800,644 | .....oovviind 6,190,000 | .. ...43,261
62954H  AF 5 |[NXP BV SrNt 3.250% 05/11/41......cveeiieirireinrirereinrieriserenissirerssissesesissnesssnsereens. | Divevvneinenes 08/26/2021........ Citigroup. 2,100,620 | ..o 2,000,000 | coooerrerrereniereeeeenieen 19,681
632525 AS 0 |National Australia Bk NY Sr Nt Fix to FI 07/01/2021........ Stifel Nicolaus & Co Inc 17,080,820 ....15,753,000 .268,478
71647N  BD 0 |Petrobras Global Finance SrNt 6.900%..........c.ccevrirreneierniinierissiereeeseiseeenes 07/12/2021........ Direct............. 1,184,640 1,000,000
71647N  BE 8 |Petrobras Global Finance SrNt 5.093%.. 07/06/2021........ Direct.... 216,626 200,000
71647N  BJ 7 |Petrobras Global Finance SrNt 5.500%.. 08/16/2021. Direct 622,170 .620,000
71654Q  BX 9 |Petroleos Mexicanos Sr Nt 5.625% 01/23... 07/12/2021........ Direct.... 498,750 600,000
71654Q DG 4 |Petroleos Mexicanos Sr Nt 6.875% 10/16... 08/13/2021........ Direct............. 330,000 300,000
760942  BD 3 |Republica Orient Uruguay Sr Nt 4.975%. 09/22/2021. HSBC Securities USA Inc.... 1,005,975 .765,000
86964W  AH 5 | Suzano Austria GMBH Sr Nt 5.000% 01/15. 07/12/2021........ Direct............. 4,907,375 ..4,300,000
87938W AW 3 | Telefonica Emisionies SAU St Nt 4.895%.........cvurrermivirireriiinerierieeeiesisseeiesineniens 09/28/2021........ ValIOUS.....ovvviiciiie s 19,732,429 | oo 16,100,000
88032X  AH 7 |Tencent Holdings LTD SrNt 3.925% 01/1 09/14/2021. Direct.... 5,019,520 ......4,600,000
88032X AU 8 |Tencent Holdings LTD Sr Nt 2.390% 06/0 09/14/2021........ Direct.... 10,943,588 | ..oovvvviieines 10,725,000
88032X AW 4 |Tencent Holdings LTD Sr Nt 3.290% 06/0 07/13/2021........ Direct.... 4,929,760 | ...oovorireeenerei 5,050,000
88167A  AE 1 |Teva Pharmaceuticals NE Sr Nt 3.150% 1 07/12/2021........ Direct.... 2,103,750 | wooveveirieieeeeenenn 2,200,000
88323A  AC 6 |Thaioil Trsry Center Sr Nt 4.625% 11/2........ccccocvvvvmiviviiviicisireieiisnveisisssssisnenns. | D 07/20/2021........ Direct............. 5,019,520 | ..coviveiies 4,400,000
88332E  AA 1 |Bidvest Group SrNt 3.625% 09/23/26 09/30/2021........ Direct.... 1,651,250 ..1,650,000
918374  AA 7 | VTR Finance BV SrNt 6.375% 07/15/28. 08/20/2021........ Direct.... 553,417
948596  AE 1 |Weibo Corp SrNt 3.375% 07/08/30...... cevrrererneressnenenssenesessnseens | Divevererenns 09/02/2021........ Direct............. 2,970,644
98379X  AA 2 [XPINC SrNt 3.250% 07/01/26........ccuiriiririiieieritieeesisessie e 07/12/2021........ Direct.... 395,600 361
AP8369 79 9 |Vanke Real Estate HK Sr Nt 3.975% 11/0 09/14/2021........ Direct.... 12,924,203 12,000,000 | .. 108,015
BG0688 99 7 | SF Holding Investment Sr Nt 2.875% 02/..........cocovvvvverernrinrernrneriseneirerissiseererseenenins | Do 09/14/2021........ Direct............. 5,040,539 | ..o 4,900,000 | .oovooverrirriiesee s 10,174
BJ1622 56 9 |Lukoil Securities BV St Nt 3.875% 05/0.......ccvrvrerirrieriereieiissiessesisesessssssssssenns 09/15/2021........ Direct.... 14,930,925 ....14,000,000 185,322
BK5401 42 1 | Tengizchevroil Fin Co Inc Secured Nt 3. s 09/21/2021........ Direct.... 20,089,761 ....19,525,000 112,150
EK1596 13 0 | Saudi Elec Global Sukuk SrNt 5.500% 0........ccccovvveviniirerinrineererinnissrsnsenssnsssensennnes | Diveirvrienns 09/15/2021........ Direct.....ovvue. 3,001,500 | ..o 2,300,000 | ......... 55,871
L6388G  AB 6 | Millicom Intl Cellular St Nt 5.125% 01.......ocovvevveirierrirernniceisereieiersenenresesnnenes | Diveieeis 07/07/2021........ Direct............. 188,775 180,000
L8367# AG 8 |Shurgard Luxembourg Sarl St Nt 1.240%.......ccooveruriuririeieieee e 07/23/2021........ BNP Paribas Securities Corp 16,126,270 16,126,270
L9116P  AG 8 |Tonon Luxembourg SA 1st Lien Nt 6.500%.........cccoevrvrrermrervinrnernerisirsserenssessnnnenns | Devverrnrinns 07/01/2021........ Interest Capitalization............. 197,129 | oo 197,129
M8903B  AS 1 |Turkcell lletisim Hizmet Sr Nt 5.800%......... 07/08/2021........ Direct.... 323,040 | ..o 300,000
P55409  AA 7 |Inustrias Penoles SAB SrNt 4.150% 09/. 07/14/2021........ Direct.... 9,854,156 | ..o 9,025,000
P55409  AB 5 |Industrias Penoles SAB D Sr Nt 5.650% 09/07/2021........ Direct............. 2,924,800
P7354P  AA 2 | OI SA SrNt-PIK 10.000% 07/27/25........ccoivirirriniirirniinseesiseiseissierssiseeesisss s 07/12/2021........ Direct.... 412,400
ZQ2852 78 3 |Celulosa Arauco Sr Nt 4.200% 01/29/30 07/15/2021........ Direct.... 4,804,000
ZR5207 51 2 |Longfor Holdings LTD Sr Nt 3.950% 09/1 07/20/2021........ Direct.... 4,991,000 4,600,000
785181 57 4 |Maf Sukuk LTD Sr Nt 4.638% 05/14/29... 09/16/2021........ Direct.... 12,830,231 11,225,000 147,997
3899999. Total - BoNdS - INAUSHTIAl NG MISCEIAMEOUS. ...ttt ses s eme feehsenssee s R s E R S8 £EE SR8 E SR E 480 £ 8o £EE SRS EE S E S0 SR f £ E e AEE e E e E 0o h b e ehsentsemens s sttt enes | oeninsensensnnsentsensnniae 1,681,927,315 1,628,984,233 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |Centric Brands Inc 1st Lien Exit Term Ln .| 07112/2021. Interest Capitalization 480 ....480
000000 00 O |Quintiles IMS New TermLn BNt 1 1.834 .. | 08/13/2021........ Tax Free Exchange. 1,931,794 | oo 1,928,764 .
000000 00 O |Animal Supply Company Holdco Term Ln Nt.......... .. | 09/30/2021........ Interest Capitalization... 62,479 62,479 |........ 5BZ
000000 00 O |Animal Supply Company New 1st Lien Term .1 09/30/2021........ Interest Capitalization... 11,184 11,184 5BZ
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000000 00 O |Wealth Enhance Group LLC 5th Amendment D.. JRTSEUSTRTIRURURTTIOUR ISR 09/13/2021........ Direct............. 191,427 | oo 192,389 |........ 3BZ
000000 00 O |Wealth Enhance Group LLC 5th Amendment D.. ST ISR 09/01/2021........ Tax Free Exchange.........ccocvvvieveerincneenncens 17,810 17,810 |........ 3Bz
000000 00 0 |North Amer Science Assoc Inc New Term Ln .| 09/13/2021........ Direct.... 725,941 738,872 |........ 2CZ
000000 00 0 |GovCIO Buyer Com Term Ln Nt 1 6.500% 0 .| 08/18/2021........ Direct.... 1,731,504 1,731,504 | ........ 4AZ
000000 00 O |Arrowhead Holdco Co Delayed Term Ln Nt 1 09/15/2021........ Direct............. 44911 45,365 |........ 4AZ
000000 00 0 |Arrowhead Holdco Co Redhawk DD Term Ln N . .| 09/15/2021........ Direct.... 222,288 | ..o 226,824 |........ 4AZ
000000 00 0 |CVP Holdco Inc Delayed Draw TL Nt 1 6.....coeuvvvrerceirrircnnne - .. | 09/13/2021........ Direct.... 76,630 77,600 |........ 4AZ
000000 00 0 |BCC Blueprint LLC Term LN Nt 1 7.000%.......cceurverrereererieererierisesesessssessessesisenes .. | 09/15/2021........ Direct.... 1,350,000 ..1,384,616 4AZ
000000 00 O |IG Investments Holdings LLC Term Ln Nt 1 . .. | 09722/2021. Direct 1,980,154 ..2,020,565 . 4AZ
000000 00 O |Galway Insurance Hold INC Term LN Nt ..o .. | 09/30/2021........ Direct.... 5,590,356 | ..coouvrurirreienieineinenians 5,590,356 |........ 4AZ
000000 00 0 |Alera Group Term Ln Nt 1 6.250% 09/30/........cuermrererriinrirnnisisisssierssisseessssessesenens .. | 09/30/2021........ Direct.... 2,523,004 | ..o 2,523,064 |........ 4AZ
000000 00 O |AxiomSL Group Term Loan Nt 1 7.000% 12...... .. | 07/26/2021. Direct.... 4,925,285 ..4,975,036 4BZ
000000 00 O |Archkey Holdings 1st Lien Term Ln Nt 1........... .| 07/02/2021........ Deutsche Bank Capital..........cc.cccrvvninnnee 2,970,000 | oo 3,000,000 4BFE
000000 00 O |Worldwide Express Inc Initial Term Ln Nt .. | 08/25/2021........ Goldman Sachs & COMPANY..........cvwvrerrrrrerernenenns 2,052,534 | ..o 2,070,000 4BZ
00228*  AB 2 |ATI Restoration LLC 1st Lien DD Term Ln . . .. | 07/29/2021. Direct.... 50,451 51,089 1.F PL
04279*  AA 4 |Arrowhead Holdco Co Term Ln Nt 1 5.250.........ccvvemiermrierinerierieriseieniserienienes .. | 08/31/2021........ Direct.... 960,552 | ..o 960,552 4AZ
08182C  A* 7 |Benefytt Technologies Inc Term Ln Nt 1 .| 08/12/2021........ Direct............. 1,085,538 1,107,692 |........ 4AZ
15644G ~ A# 1 | Centric Brands Inc 1st Lien Exit Term Ln .| 0711272021........ Interest Capitalization............. 110,591 . 110,591 | ........ 4.CPL
15644G  A# 1 |Centric Brands Inc 1st Lien EXit TErM LN.......cccoveiiriiniiiinnceneseeeseseeennens | coveieeeneenns 07/12/2021........ Tax Free Exchange........ccocvvvivecnincnicrncens 80,075 91,435 |....... 4.CPL
15644G ~ A* 5 |Centric Brands Inc DIP Ln Nt9 6.500%... .. | 09721/2021........ Direct............. 204,456 | ..o 204,456 |........ 4.CFE
15644G  A* 5 |Centric Brands Inc DIP Ln Nt2 6.500%... o .. | 08/03/2021........ Tax Free EXChange........cccvvvevveneinnneinninninns 90,058 90,058 |........ 4CFE
29286 AC 6 |Engineered Components Sys Initial Term L.... SRR ST 08/31/2021........ JP Morgan Securities LLC 613,493 | oo 626,014 |........ 4CFE
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Interest Capitalization... 1,516 1,516 |....... 3.CPL
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter. .| 09/24/2021........ Tax Free Exchange 1,496 1496 | 1]3.CPL
30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. 09/24/2021........ Interest Capitalization............. 1,232 1,232 |........ 5BGI
30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. .. | 09724/2021........ Tax Free Exchange. 1,216 1,216 | ... 5.BGlI
30282#  AG 7 |First Watch Restaurants Delayed Draw Ter. .| 09/24/2021........ Interest Capitalization... T34 | e T34 | 3.CPL
30282# AG 7 |First Watch Restaurants Delayed Draw Ter. 09/24/2021........ Tax Free Exchange.........ccccccoovvvvvvinniiciininninns T24 | oo T 24 | 3.CPL
30282#  AH 5 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Interest Capitalization... 13 [ s 13 | s 3.CPL
30282#  AH 5 |First Watch Restaurants Delayed Draw Ter. .| 09/24/2021........ Tax Free Exchange 968 reerreeen 968 | e 1]3.CPL
30282#  AJ 1 |First Watch Restaurants Delayed Draw Ter. 09/24/2021........ Interest Capitalization............. 6,817 6,817 | .. 3.CPL
30282#  AJ 1 |First Watch Restaurants Term Ln Nt5 6 .| 09/24/2021........ Tax Free Exchange.. 5721 B5773 | 3 |3.CPL
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr.......... S .1 09/30/2021........ Tax Free Exchange.. . 177405 | oo 178,597 |........ 2.C
35921@ AA 8 |Frontline Technologies Gr LL Term LN Nb........c.ooierirrinrnereeseieeeieeseeseseeeseeeens 07/30/2021........ Tax Free Exchange.........ccocvvveveenencneincens 9,917 10,067 | .ccoveerenee 6 [3.CPL
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra s .. | 07/30/2021........ Tax Free EXchange.........cccoevevnivnceerirerieiniins 2,012 2,012 | 1|3.CPL
36147@ AA 4 | GB Auto Service Inc Delayed Draw Term Ln .. | 08/06/2021........ Direct......ooo.... 38,858 39,251 |........ 3Cz
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 5.583%.. .| 09/01/2021........ Interest Capitalization... B21 | o 621 4 APL
36850@ AB 9 |Gehl Foods Inc LLC Term LnNt5 5.957%.. .. | 07/01/2021. Interest Capitalization... 21,742 21,742 4.APL
48773#  AB 6 |Kellermeyer Building Svcs Delayed Draw T............ . .. | 08/05/2021........ 154,376 | oo 155,935 4 APL
48773#  AD 2 |Kellermeyer Building Svcs Term Ln #4 Nt . .. | 07/13/2021........ 708,626 | ..o 723,087 4C
51206# AB 7 |AlFire Delayed Draw Term Ln Nt2 6.75. .. | 08/27/2021. . 92,533 93,467 . 3.BPL
552462  B# 9 |Lytx Delayed Draw Term LnNt2 7.250% .. | 07/27/2021........ Direct.... . 256,767 | oo 259,355 |........ 4C
55392*  AA 8 |MBS Services 1st Lien TermLn Nt 1 5.6...... .. | 09/30/2021........ Interest Capitalization... 6,024 6,024 | ... 4.BPL
57810  AC 2 |Amynta Agency Inc Term Ln Nt 1 4.084%... .. | 08/31/2021. Tax Free Exchange.. 18,564 19,021 11 |4.CFE
67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt .| 08/05/2021........ Interest Capitalization... 186 | oo 186 4AZ
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74016*  AA 5 |Blade Holdings Inc Term LN Nt 1 7.000%.........cvvrrrevmnrerireriernnieierssiesesssessssnsiens | soveeensnsnnes 08/31/2021........ Direct............. 868,329 | ..o 892,883 |........ 4AZ
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK TEM L. ..c..covviiiiircneeseeneeseeeessseeineens | veeveeeennees 09/30/2021........ Interest Capitalization............. A0 | oo 40 |........ 3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L. .| 09/30/2021........ Tax Free Exchange 4,675 AT762 | 7 [3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt .1 09/30/2021........ Interest Capitalization... 3,087 3,087 |........ 3.CPL
84756#  AA 4 |Spectra Finance LLC Term LN Nt 1 4.848.........cooveirinirereeeeeeeneseeieeneiesneenes | ceveseeeeneenes 09/30/2021........ Interest Capitalization............. 5,102 5102 |........ 2.CPL
84967#  AB 7 |Spring Insurance Solutions LLC Delayed D .. | 08/13/2021........ Direct.... 32,670 33,000 |........ 2.C
85789%#  AB 0 |Stealth Holding LLC Delayed Draw Term Ln.... .. | 09/28/2021........ Direct.... 31,985 32,308 |........ 3.CPL
85789%  AB 0 |Stealth Holding LLC Delayed Draw Term Ln.... .| 07/19/2021........ Direct.... 18,277 18,462 3.CPL
87300*  AE 4 | THG Acquisition LLC 1st Lien DD Term Ln... .. | 07/01/2021. Direct 88,875 90,000 3.APL
87326#  AA 8 | Wealth Enhance Group LLC Delayed Draw Te....... .. | 07129/2021........ Direct.... 17,810 17,810 |........ 3.BPL
87326#  AA 8 |Wealth Enhance Group LLC Delayed Draw Te....... .. | 09/01/2021........ Tax Free Exchange.........cccccccvvvvvvrinniicicniinninns 274,654 275,646 |........ 3BZ
90212T AD 3 |2UInc Term LnNt1 6.500% 12/28/24................. .. | 07/27/2021. Direct.... . 1,179,000 ..1,200,000 4AZ
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 08/31/2021........ Interest Capitalization............. 14,144 14,144 5.APL
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 12 .. | 08/31/2021........ Tax Free Exchange 10,776 10,833 9 |5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 08/31/2021. Interest Capitalizatiol 12,888 12,888 5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... .. | 08/31/2021........ Tax Free Exchange 9,824 .9,824 8 [5.APL
92975@ AB 2 |Wealth Enhance Group LLC Delayed Draw Te....... .| 07/29/2021........ Direct............. 13,574 13,574 |........ 3.BPL
92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te....... .| 07/30/2021........ Tax Free Exchange.........cccccovvvvvivinniiciiniinninns 145,798 | oo 146,683 |........ 3.BPL
92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te.........cocuvrrerererinernernninissesesssseessenins | aveseressasens 09/01/2021........ Tax Free Exchange........ccocvvvivecnincnicrncens 426,406 | ..o 428,811 | ........ 3BZ
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Ni........cooveirrinininneeeisceeeeseseisnns | evireeeeinees 09/30/2021........ Interest Capitalization............. 14,248 14,248 | ........ 3.APL
000000 00 O |AirCanada TermLnNt1 4.250% 08/11/2 A 08/27/2021........ JP Morgan Securities LLC 2,499,365 | ...oooviieian 2,500,000 |........ 3.CFE
000000 00 O |Essential Services Hidg Corp Delayed Dra..........ccoeuererereireeerineeeneinseieeseseessseeeens | sereeseeseerenns 08/30/2021........ Direct............. 2,952,000 | oo 2,952,000 |........ 4AZ
000000 00 O |Essential Services Hidg Corp Delayed Dra...........ccvveeeiiniiieininiisiniensiesesisseenes | coveeeninsnenes 09/21/2021........ Direct.... 946,845 | ..o 954,000 |........ 4AZ
29668# AC 2 |Essential Services Hidg Corp Delayed Dra.........cocvoceireeereeerienereeneinereieeesesseseeeeseens A 09/01/2021........ Direct.... 2,183,363 | oo 2,211,000 |........ 3.BPL
C9196*  AA 0 |Trimaster Manufacturing Inc Term Ln Nt 1 A 08/31/2021........ Direct............. 226,520 | ..o 232,926 | ........ 4AZ
93711*  AA 3 |Wash Encore Holdings LLC Term L Nt ... D.ovenn 07/30/2021........ Direct............. 827,555 844,444 | ........ 4BZ
8299999. Total - Bonds - UNaffilAted BANK LONS. ... ..ottt ettt e ehsees s E e EE 8 f 81 E £ E £ EE L8 EEf L E R bbb erbnerenes 43,918,927 44,287 124 | oo 1,830 XXX
8399997, TOtAl = BONGS = PAI 3.1ttt ettt s 181828808810k ee 44188 8eEEoeE 08 E 8oL 8o E 818 E 8oL E L0881 E L8481 E L8 £ 80 E A48 8 E L8481 E LR 481 E Lt 8RRkt n ke eEieeteeE st en sttt ekttt ents | nerientesrens s an et 2,019,376,323 | ..o 1,962,016,477 | oo 8,816,565 XXX
8399999, TOAl - BOMMAS. ...tttk E ook emE e fE ek i eeEeEE o0 E R e f o0 E R E e EE oL e o8 EfEE LR L e R E SR RS EE R E LR R E R R e E R E s E e fhfenE ek enE e sttt et | erini st 2,019,376,323 | ..o 1,962,016,477 | oo 8,816,565 XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNItS.........covvvirireriiririnieiseisieisseississ s | oveeessnsenns 09/24/2021........ DIFECE...vvitreeireriieies et | srenirenrenines 3,726.350 372,635 | .o | e
000000 00 O |AlAhli Bank Jr Sub Nt Fix to Float 4........ D... 07/06/2021........ Direct.... ..300,000.000 299,430 | ..overeieeieie s
000000 00 0 |Woori Bank Jr Sub Nt 4.250% Perpet D.... 07/13/2021........ Direct.... ..400,000.000 416,700 | oo
000000 00 O |Royal Capital BV SrNt 4.875% Perpet [ DI 08/19/2021........ DIFECE. ..ttt | eernes e 600,000.000 631,700 | ..o
000000 00 0 |Bangkok Bank PCL Jr Sub Nt 5.000% Perp......... oo |D.... 07/13/2021........ Direct.... ..600,000.000 636,510 | ...
000000 00 0 |Banco General SA Jr Sub Nt Fix to Float. D.... 07/06/2021........ Direct.... ..300,000.000 313,875 | oo
000000 00 O |Kasikornbank Pcl HK Jr Sub Nt Fix to Flo .| D.... 07/13/2021........ Direct.... ..400,000.000 426,682 | ..o
000000 00 O |MAF Global Securities Jr Sub Nt 5.500%..... . |D. 07/13/2021. ..400,000.000 412,510 | oo
000000 00 O |Bank of East Asia Ltd Jr Sub Nt Fix to F D... 07/08/2021........ ..300,000.000 322,530 | .o
000000 00 0 |SMC Global Power Hidgs Sr Nt Fix to Flt .|D.... 07/12/2021......o. | DITECE. .ottt sssntens | arisersesses bt 600,000.000 611,250 | ..o
000000 00 O |DP World Salaam Jr Nt Fix to Float 6.0... D 08/26/2021. ....1,500,000.000 L1B36,425 | e
000000 00 O |Commercial Bank of Dubai Jr SUb Nt 6.0.......c.courveieiiiinircierescesceernies D.. 07/06/2021........ DIFECE. ..t | bbb 200,000.000 213,800 [ ..eoreiceeee s
000000 00 0 |Absa Group Ltd Jr Sub Nt Fix to Float D.... 08/17/2021........ DIFECE ...ttt | nerens e 1,650,000.000 | ..ovvvveernrirerirnicierinininns 1,694,847 14,459
000000 00 O |Rizal Commercial Banking Jr Nt FiX t0 Fl.........cccoeuniiimiiernircreesceeseseseseneenn D... 08/23/2021........ Direct.... ..750,000.000 801,506 24,020
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Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

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

000000 00 O |ltau UniBanco Hidg SA/KY Jr Sub Nt 6.5............... [0 07/06/2021........ DIFECR. ..ottt | b 200,000.000 206,000 [ ..o | s 3,936 [4BFE......ccoorirnnnne

000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe........cvvrmirniiieiriieeseseeee s [ DI 07/27/2021........ DIFBCE. ..t | eerne e 200,000.000 157,950 | oo | s 6.FE

000000 00 0 |Banco Mercantil De Norte Jr SUD Nt 7.6........cccvuriniiirieiceesceeeseenis D... 07/13/2021........ DIFECE. ..t | bt 400,000.000 455,260 508 |3.C FE

000000 00 0 |Banco Do Brasil (Cayman) Jr Sub Nt Ser R.........c.oeuuviiiieiiniicierieiseriesienienes D... 07/12/2021........ DIFECE. .. | e 400,000.000 448,200 2,300 [5.AFE

12504P  AK 6 | Credit Bank of Moscow Jr Nt Fix to Float D 09/27/2021........ DIFECE. ..ot | nereeni e 1,370,000.000 | ..ovovveerrererineicirerineieen 1,370,000 | ..voveicriricienineiereeerese e | e 4CFE

87251L  AA 4 | Tinkoff Bk Jr Sub Nt Fix to Float 6.00. 09/13/2021........ DIFECE. .ttt st | seriensensens s 1,435,000.000 | ..ovvovvviriniiersniseieninnininas 1,435,000 | ..o | aeees 4.CFE

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEIUAI PrEFEITEA. ... .. oo oottt enree nranes 12,862,810 XXX e 114,455 XXX

8999997. Total - Preferred Stocks = Part 3........ciiiiiisiciini s 12,862,810 XXX 114,455 XXX

8999999. Total - Preferred Stocks......... 12,862,810 XXX 114,455 XXX

Common Stocks - Parent, iaries and Affiliates Other

474224 10 7 |Jefferson Natl Financial Corp Com.... .. | 08/31/2021........ Capital Contribution.. 250,000 XX | XXX

63866# 10 7 |Nationwide Life & Annuity Ins Com.... . [ 09/29/2021........ Capital Contribution.. ..150,000,000 XXX XXX

9399999. Total - Common Stocks - Parent, Subsidiaries and AffIlIAtES Ofher...........c. i bbb i XXX 0 XXX

Common Stocks - Mutual Funds

63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed)..... .. | 09/07/2021........ Direct.... 0.720 12 XXX |

63868D 67 0 |Nationwide Loomis GQG US Quality EQUItY=..........cceceurveurrenrrierireriiniinieiissisesieeens | oo .. | 09/07/2021........ Direct.... 0.380 5 XX |

63868D 68 8 | Nationwide Loomis GQG US Quality EQUItY-..........ccvvvrrerierirerninirerseiseeeeeeeniriiens | oo .. | 09/07/2021........ Direct.... 0.540 6 XXX |

63868D 69 6 | Nationwide Loomis GQG US Quality Equity. .1 09/07/2021........ Direct.... . 1,049.510 12,468 XXX |

63868D 72 0 | Nationwide Loomis Destination 2065-INST...........cccccouviireiniiiiiniiniineiisnissieissienns | e 09/09/2021........ DIFBCE. .. | s 0.530 7 XX |

63868D 73 8 | Nationwide Loomis Destination 2065-R6 .. | 09/09/2021........ Direct.... 120.640 1,607 XXX |

63868D 75 3 | Nationwide Loomis Destination 2065-A...........cccouviueiniiiriniiieisieiesesesinis .| 09/09/2021........ DIFECE. .. | e 0.400 5 XX |

63868D 76 1 | Nationwide Loomis Mellon DisC Value FUNd..........c.cccevieeineiniinimceneireisnieeenieeenes | eeeeresinnenes 09/07/2021........ DIFECE. ..t | e 0.480 20 XX |

63868D 77 9 | Nationwide Loomis Mellon Disc Value Fund...... .. | 09/07/2021........ Direct.... 0.480 20 XXX |

63868D 78 7 | Nationwide Loomis Mellon Disc Value Fund...... .1 09/07/2021........ Direct.... . 0.480 20 XXX |

63868D 80 3 | Nationwide LOOMIS FUND -RB..........couiveiiriiririritieriiceierssisciesssis s nsssssieninns | seeeseesinsene 09/07/2021........ DIFECE. ..t | et 0.340 1 XX |

63868D 81 1 |Nationwide Loomis Mellon Disc Value FUNd...........ccouviiieinivninmicininceneecicienne .. | 09/07/2021........ DIFECL. ...t | s 0.370 15 XX |

63868J 29 7 |Nationwide Var Ins Tr Mellon Core Bond F.......... . 09/22/2021........ Direct.... 419.810 5,000 XXX |

63868 30 5 | Nationwide Var Ins Tr Total RetUrn TaCti...........ccoeuivereeieiiieieicieeieeseecesesseissens | vveesieneines 09/08/2021........ DIFECL. ...ttt | st 2.920 30 Xxx |

63868J 83 4 | Nationwide Var Ins Tr Mozaic Multi-Asset. .. | 09/08/2021........ DIFECE. ..t | et 1.700 18 XXX |

63868J 84 2 | Nationwide Var Ins Tr Mozaic Multi-Asset. .| 09/08/2021........ Direct.... 12.060 128 XX |

63868J 85 9 | Nationwide Var Ins Tr Disciplined EQUItY..........ccerevrerirniireereiencirineerseseneseeens | reieeenenees 09/08/2021........ DIFECL. ..t ne | enreter et 2.330 38 XXX |

63868) 86 7 |Nationwide Var Ins Tr Disciplined Equity .. | 09/08/2021........ Direct.... 22.330 362 XXX |

63868J 88 3 | Nationwide Var Ins Tr | Shares Fixed Inc .1 09/09/2021........ DIFECE. .ttt | anierene st es 0.190 2 XX ]

9499999. Total - COMMON SOCKS = IMULUAI FUNGS. ...ttt et et E e eeE eS80 E SRRttt snrses XXX XXX

9799997. Total - COMMON SEOCKS = PAI 3. bbb b E L0 E L0800ttt i XXX XXX

9799999, TOtal = COMMON SHOCKS. ... ..vesieesireeiseresstes et E £k fE4 ek LR f o E 08 E L E LR bbbt i . . XXX .0 XXX

9899999. Total - Preferred and COMMON SOCKS...............c.cciueiiiiieteieieiteieictete ettt te s etetesesaetes eetattesessssetesassesesessesesesesseseseesesesessssssesassesesessssssesaesesesessssesasansesesessesesensesesesassesetessesesessssesesansesesasnsetesssssessssnsetesasnes | eaesessssssesassssesessssnsesassssssassssesesassssenans | stetesssesessssesesssesassseses 163,132,584 XXX 114,455 XXX

9999999. Total - Bonds, Preferred and Common Stocks.... 2,182,508,907 XXX ..8,931,020 XXX
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Statement as of September 30, 2021 of the NATIONWIDE LIFE 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
Bonds - U.S. Government
GNMA Ser 2010-113 CI PE  4.000%
383770 3M 3 |09/20/4 .1 09/01/2021. | PAYAOWN........cvovmrvirrrireerinniiies | ceveviresnieessissssins | eevvirens 770,685 | .......... 770,685 | .......... 791517 | o AV S T (5,544) (5,544) | ..ovveoriinis | s 770,685 | ..o [ e [ e 0. 20,520 |09/20/2040. | 1.A ....ovvvnve
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 09/01/2021. | Paydown 58,198 | .....co..... 58,198 | ........... 60,323 | ..cooiiis 58,708 |.....ooccoorvve (510) (510) [ oo [ e 58,198 | ...oorveeeriiies | e | e 0 [ e 2,879 |09/15/2025. | 1.A ....ccoevnve.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [CI1 .1 09/01/2021. | Paydown (498) (498) 06/15/2028. | 1.A ......c.....cc
0599999. Total - Bonds - U.S. GOVEMMENL.......c.iuiiiiiieriiiissiissiisrsninsiierins sernssssessssssessssssssssssssssssssenssssssessssssssssnssenssssssssenssssens | aveneresns870,990 | oreerernn876,596 | 100000r.900,885 | ivirerrnn883,107 | o0 | i (6,552) | .ovrirnnnne [V (6,552) [ ..ovvivrinend 0 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 0.000% 01/0... | D | 07/19/2021. | Direct ...22,306 879 01/09/2038.
040114 HX 1 |Argentina (Republic of) Sr Nt 1.000% O0.... | D| 08/23/2021. | Direct 1,360 07/09/2029.
1099999. Total - Bonds - All Other GOVEINMENL.............c.c.ccvveviereiiieiiiieiirs eeveteiercieteresetesesseesesesesesenseensnssaesesenssensnsnsesessnsesensnsene | coenenierern32yD1T | i 87,215 | ... 40,805 | ............... 41,883 | .0 | 2,239 | ([ 2,239 [ ..o 0 XXX
Bonds - U.S. States, Territories and P ions
Massachusetts St GO Ref SerD  2.663%
57582R YN 0 |0 .109/01/2021. | Call 100.0000..........cccuwemmrrininne | coreremniessnnissnies | ceneess 130,000 | .......... 130,000 | .......... 130,000 | coooovviennae 130,000 | oo | v 0 [ | i, 130,000 | .o [ | e O 3,462 | 09/01/2039.|1.BFE.........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cccoue weoiriiiimiieimiiisssssisssisssssss s | soessnees 130,000 | .......... 130,000 | .......... 130,000 | ..ocovvieenae 130,000 | .oooooovvinne (O I (V) () I O [ IR 130,000 | ..oooovcreeeacd (O (VI [ 3,462 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Giant Pool #G08791 3.000%
3128MJ 22 2 |12/15/ .| 09/01/2021. | Paydown 2,397,856 2,397,856 | ....... 2,430,451 | ........... 2,429,972 | oo | e (32,116) | .o [ v (32,116) 2,397,856 | ... [ e | e 0 ... 47,628 | 12/15/2047. [ 1A .............
FHLMC Gold Pool #G08803 3.000%
3128MJ  3M 0 |03/15/4 .1 09/01/2021. | PaYdOWN.........ooomvvirriinniicniiins | ceveeieeeiieseiienniis | oo 1,897,897 | ....... 1,897,897 | ....... 1,903,012 | ......e.. 1,902,927 | oo | v (5,030) (0 0) ORI IS 1,897,897 | ..o | e | o0 | s 37,703 | 03/15/2048.
3128MJ  4X 5 | FHLMC Pool #G08837 4.500% 09/15/48. | .. | 09/01/2021. | PaydOWN..........crvvverrrriirrriiniiiiins | covevieneeieeeiieneeins | ceveens 3,938,633 | ....... 3,938,633 | ....... 4,073,100 | ..........4,072,686 | ......ccccccoeurs | wevene (RIRZH0LSK) RN DO (134,053) 3,938,633 | ..ovocveeceeis | eeveeriericsnnes | evceenieinieenn0 | 115,810 | 09/15/2048.
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .1 09/01/2021. | PAYAOWN.........voveeeirvicerienriiins | covevieseiienenisneiies | ceeviens 153,803 | .......... 153,803 | .......... 157,829 | oo 157,400 | oo | e (3,597) (3,597) | oo | s 153,803 | oo | e | e (U I 3,539 |01/15/2042. | 1.A ..............
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 09/01/2021. | Paydown 224,485 224485 | ... 239,532 | oo 238,648 | ...oooveecriienns | s (14,163) | ..o [ v (14,163) | .o | e 224,485 | ... | e [ s 0 [ e 6,785 |02/15/2044. | 1.A ....coconce.
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 .| 07/01/2021. | Paydown 154 154 161 | s 154 | s [ e 0 154 | oo | e | e (U O 8 | 07/15/2021. [ 1.A ...
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 .| 09/01/2021. | Paydown 2734 | 2734 | 2,804 | o PN (< T IR 9) (9) 2734 | o | e | e 0 [ 127 [12/15/2022. | 1.A ..............
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 09/01/2021. | Paydown 3,391 | 3,391 | 3488 | .o 3407 | .o (16) (16) 3,391 | | e | e 0 [ 157 | 05/15/2023. | 1.A ..........cc.
3132DW BY 8 |FHLMC Pool #SD8155 2.000% 07/25/51. | .. | 09/01/2021. | PAYAOWN...........cveerrirerririirniiinnns [ coviereiieneiieneiienns | v 602,496 | .......... 602,496 | .......... 809,132 | ..o | e | e (6,637) (6,837) | ..o | e 602,496 | ... | e [ e 0 [ e 2,284 | 07/25/2051. | 1.A .ccvvvenece
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 [02/15/3 .| 09/01/2021. | Paydown 9,726 | ..ocoovoeennn 9,726 | ..o 9,820 | oo 9,750 | oo (24) (24) 9,726 | oo | e | e (U I 389 | 02/15/2032. | 1.A ...
FHLMC REMIC Ser 2367 ZK  6.000%
31339G  JU 6 |10/15/3 .1 09/01/2021. | Paydown 38 | oo | verrreenrenn 15,746 | s | v | s | i 625 | 10/15/2031.
3133KG U2 2 |FHLMC Pool #RA1501 3.000% 10/25/49. | .. | 09/01/2021. | Paydown I (58,618) | ..ecvvevurrirrries | eerreeeeh, 231,950 | oo [ e | eervireniinennn0 [ 84,988 | 10/25/2049.
FHLMC REMIC Ser 1643-E  6.500%
3133T2 YE 4 |05/15/23 .| 09/01/2021. | Paydown (6) 2,004 | oo | e | e (U I 86 | 05/15/2023. [1.A ..............
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/11512 .1 09/01/2021. | Paydown 23,963 23,963 25175 | oo 24175 | o (212) (VAT | R IS 23,963 | .o | e | e (U I 1,006 | 12/15/2023. | 1A .............
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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
FHLMC REMIC Ser 1837-Z 6.500%
3133T6 M4 0 |04/15/26 .1 09/01/2021. | PAYAOWN.........covvmrerirericeriieniiins | covevieneeieeeeieeenes | coeeeeenes 15,531 | oo 15,531 | ... 16,012 | coovvvenne 15,669 | ...ooovovvrnenns (137) (137) [ oo [ e 15,531 | oo | e | e (U I 675 | 04/15/2026. | 1.A ..............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 09/01/2021. | Paydown 3,941 3,941 4,090 4,001 (60) (60) 3,941 11/20/2027. | 1.A ...
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 .| 09/01/2021. | Paydown 54 54 52 JUOUES K OO 1 1 54 | o | v | e (O 2 (03/25/2029. | 1.A ....ccoene.
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 . 109/01/2021. | Paydown 424 424 435 | 429 | e | e (5) (5) A24 | i | e | e (01 17 | 06/15/2028. [1.A ..............
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 07/01/2021. | Paydown 2 2 [ R 2 [ e [ s 0 2 [ [ e | e (U O 07/25/2021. | 1.A ...cocceveenee
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .| 08/01/2021. | Paydown 517 517 533 | oo 516 | .o 1 1 BT | e e [ e (U S 25 | 08/25/2021. [1.A ..............
FNMA REMIC Ser 1991-113 ZE  7.500%
31358 HU 8 [09/2 .| 09/01/2021. | Paydown 102 102 105 | oo L0 OO O 0 102 [ oo [ e | cevevereienend (U O 5 109/25/2021. [ 1A .............
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .1 09/01/2021. | Paydown 915 915 909 | i L I I 5 5 915 | e | e | e 0 [ 42 1 07/25/2022. | 1.A ..............
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 09/01/2021. | Paydown 21,690 21,690 22,315 | o 21,705 | .o (16) (§1) ) O ISR, 21,690 | o | v | e 0 [ 1,008 | 07/25/2022. [1.A ......ceon...
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 09/01/2021. | Paydown 9,632 | ..o 9,632 | ..o 8776 | oo 9,480 | oo | i 152 152 9,632 | ovveorriereies | e | e (U I 350 | 07/25/2023. | 1.A .....cccoeouee
FNMA REMIC Ser 1993-119GA  6.500%
31359B ZK 6 |07/25 .| 09/01/2021. | Paydown 2,168 | ..o 2,168 | ..o 2,140 | oo 2156 | oo | e 12 12 2,168 | v | e | e (U I 93 | 07/25/2023. [ 1.A ..............
FNMA REMIC Ser 1993-204ZA 6.500%
31350 LJ 8 |10/25 .| 09/01/2021. | Paydown 21,795 21,795 | oo 19,861 | .covvvonne 21,296 | .o | e 499 499 | e | e 21,795 | oo | e | e 0 [ 947 | 10/25/2023. | 1.A ...
FNMA REMIC Ser 1993-225 Cl UB
31359G DE 3 |6.500% 1 .| 09/01/2021. | Paydown 8,891 | oo 8,891 | .o 9,034 | oo 8912 | . (21) (21) 8,891 | oo | oo | e 0 [ o 384 | 12/25/2023. | 1A ..............
FNMA REMIC Ser 1994-37L  6.500%
313596 P34 |03/25/2 . 109/01/2021. | PaydOWN........cvvvvrrvrererieiinirinirerns [ v | e 11,001 | oo 11,001 | oo AT | s 10,990 | .veveririenes | e 1" I ORI ISR 11,001 | oo | e | e (01 I 466 |03/25/2024.|1.A ..covvvrnne
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ . 109/01/2021. | Paydown 407 407 A16 | s 407 | 1 1 407 | oo | e | e (V1 17 109/25/2021. [ 1.A c.ocvrvvnee.
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .| 09/01/2021. | Paydown 4116 | oo 4116 | oo 4189 | oo 4144 | (27) (27) 4116 | e | e | e (U I 183 | 09/18/2027. | 1.A ...cevevnve
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .| 09/01/2021. | Paydown 26,433 26,433 27,218 | oo 26,545 | ..o (112) (112) [ oo [ e 26,433 | oo | e | e 0 [ e 1,059 | 06/17/2028. [ 1A ..............
FNMA REMIC Ser 1998-54C 6.000%
31350U TL 9 [09/18/2 .| 09/01/2021. | Paydown 922 922 925 0 922 09/18/2028. | 1.A ....
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .1 09/01/2021. | Paydown 2,087 | oo 2,087 | oo 2441 | 2,115 | (28) (28) 2,087 | oo | e | e (U I 88 | 10/17/2038. [ 1A .............
FHLMC REMIC Ser 3803 CI CP  4.000%
3137A7 2 8 |01/ . 109/01/2021. | PaydOWN........ovvurvrririririeiisirneirerins [ v | oven 1,945,642 | ....... 1,945,642 | ...... 1,857,481 | ..o 1,928,395 | ..ovoviiririenne | v 17,247 | v | e, AT247 | v | s 1,945,642 | ..o | v | e 0 [ 51,167 | 01/15/2040. [1.A ..............
FHLMC REMIC Ser 3820 CI DB 4.000%
3137A8 3L 0 |11 -1 07/01/2021. | PAYAOWN........cvvvmrrvirrienrienriins | cevevieesisessiensins | evveens 1,617,214 | ...... 1,617,214 | ....... 1,546,966 | ........... 1,609,142 | ..o | v 8,072 8,072 | oo | v 1,617,214 | oo | e | e 0. 37,735 | 11/15/2038. | 1.A ...
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FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .| 09/01/2021. | Paydown [ESTTRTUIN RO 149,421 | ... 149,421 | .......... 153,787 | v 149,742 | oo (322) (167227 ) ISR RN 149,421 | oo e | v 0 | e 5,771 | 11/25/2023. | 1.A cooovnnve.
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .| 09/01/2021. | Paydown . 55,549 55,549 57,077 | ... ..55,643 | ... . (94) (94) 09/25/2023. | 1.A ...
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2021. | Paydown . 7,993 ) (742) 01/25/2028. | 1.A ...
3138IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 09/01/2021. | Paydown . 25,753 ) (2,031) 12/25/2029. [1.A ....
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 09/01/2021. | Paydown SOOI RN 14,309 ) (1,218) 01/25/2029. | 1.A ... .
31381T KS 8 |FNMA Pool #470205 6.740% 07/25/29.... |.. | 09/01/2021. | Paydown SOOI RN 15,743 ) (1,758) 07/25/2029. | 1.A ..............
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 09/01/2021. | Paydown . 6,079 157 6,079 02/25/2030. | 1.A ...
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 09/01/2021. | Paydown ) (1510) ) T N 110,491 03/25/2041. | 1.A .... .
3138AB YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 09/01/2021. | Paydown ) (190) | covevvveerieries [ e 22,453 04/25/2041. | 1.A oo
3138AC AR 8 | FNMA Pool #AH9915 3.500% 04/25/41... | .. | 09/01/2021. | Paydown . . ) (110) L1112 04/25/2041. | 1.A ....
3138AP  JX 7 |FNMA Pool #AI9277 4.000% 08/25/41..... ..109/01/2021. | Paydown 13,478 | ... 13,464 | ... . (117) (117) ...13,348 08/25/2041. [1.A ... .
3138EK TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 09/01/2021. | PaydOWN.........ocvermerereemmeernirnerrens [ eorererseeivninserrenes | e 946,851 | ... 946,851 | ......... 953,671 | vvvrrrne 952,827 | .oovvverierinens | cerireens (5,976) (5,976) | ..ovevnerrienes | e 946,851 10/25/2042. [1.A ..o
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... |.. | 09/01/2021. | Paydown ) (1,119) [ e | e 74,864 02/25/2028. | 1.A ...
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 09/01/2021. | Paydown ) (742) 4,527 01/25/2031. [1.A ... .
3138L2 TX 5 |FNMA Pool #AM2365 7.190% 02/25/31... | .. | 09/01/2021. | Paydown ) (1,294) 7,791 02/25/2031. | 1.A oo
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 09/01/2021. | Paydown 205 . ....73,602 11/25/2027. [1.A ...
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 09/01/2021. | Paydown . 1,055,686 | .......1,055,686 | .......1,048,428 | ... 5,104 . ,055,686 01/25/2028. | 1.A ... .
3138W9  GS 3 | FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 09/01/2021. | Paydown JEUTTRRO OV 1,871,724 | ...... 1,871,724 | ....... 1,854,908 | ......... 856,194 | ..o | 015,530 | [ 15,530 | .o | e 1,871,724 08/25/2043. | 1.A ...
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 09/01/2021. | Paydown . oo 1,226,989 11,226,989 1,231,974 1,231,256 (4,267) rernenn: 1,226,989 08/25/2043. | 1.A ...
3138WD FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 09/01/2021. | Paydown [ESTRUIN RO 180,841 v 193,571 192,897 | oo | e (11,856) | oo [ v (11,856) | ..vvvevernerneens . 180,841 11/25/2039. [1.A .... .
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 09/01/2021. | Paydown revrereenessnenenes | o 2,816,583 | .......2,816,583 | ....... 2,910,322 (88,740) 2,816,583 09/01/2045. | 1.A ..............
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 09/01/2021. | Paydown [ESTTRTUIN RO 123,424 ...119,972 3,127 3,127 .123,424 05/25/2043. | 1.A ....
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 09/01/2021. | Paydown et | s 113,317 660 . 113,317 05/25/2028. | 1.A ...
3138WW BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 09/01/2021. | Paydown e | e 434,923 | ........434,923 | ... 421,077 | cccoeerecn 22,577 | oo | e 12,386 [ s [ 12,346 | .o, . .434,923 08/25/2043. | 1.A ....
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... |.. | 09/01/2021. | Paydown . 303,232 1,748 . ..303,232 07/25/2028.|1.A .
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... | .. | 09/01/2021. | Paydown rr | e 491,064 | ........491,064 | ....... 475431 | coceeeice 476,906 | oo | e 14188 [ i [ 14,158 | .o . ..491,064 08/25/2043. | 1.A
3138X3 AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... |.. | 09/01/2021. | Paydown [ESTTRTUIN RO 145,112 4,117 07/25/2043. | 1.A
3138X6  KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... |.. | 09/01/2021. | Paydown . 34,101 01/25/2044.|1.A .
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 09/01/2021. | Paydown vt | s 403,885 | ... 10/25/2043. [ 1.A
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... | .. | 09/01/2021. | Paydown . 292,647 292,647 01/25/2044. 1 1.A
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... .. | 09/01/2021. | Paydown . 246,751 246,751 03/25/2044. [1.A .
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 09/01/2021. | Paydown . 54,648 | ........... 54,648 03/25/2044. 1 1.A
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... .. | 09/01/2021. | Paydown . 5164 | ..o 5,164 02/25/2044. | 1.A
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 09/01/2021. | Paydown . 600,114 600,114 08/25/2044. | 1.A .
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42....|.. | 09/01/2021. | Paydown JEOTTRII PV 1,518,683 | ....... 1,518,683 | ......1,623,093 | ........... 1,615,623 | .cooovvvvrirvcrne | 000reee(96,940) | v | evreeennn(96,940) | oo | e 1,518,883 | oo | e [ 0 | s 40,215 | 01/25/2042. | 1.A ... .
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44.... .. | 09/01/2021. | Paydown e | 47,653 | oo 47,653 | oo 50,974 | coiiiieen50,822 | i | eeeeen(3169) | e | eeeeend(3189) [ | e BT053 [ | | cevrineeend0 | 1,266 | 11/25/2044. [1.A ..............
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 ..109/01/2021. | Paydown . 3,894 | ..o 3,894 | ..o 4,007 | oo 3,972 | e (78) (78) 3,894 | .o [ | e (01 I 168 | 04/25/2032. | 1.A ...cvvernene
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FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 .1 09/01/2021. | Paydown 37,204 37,204 36,640 | ..occoovvrinnn 37,025 | .o | e 179 LA O I 37,204 | oo | e | e (U I 1,352 | 11/25/2022. [ 1A ..............
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 [5.356 .| 09/01/2021. | Paydown 21,419 21,419 21,781 (233) (233) ..21,419 06/25/2042. | 1.A ....
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 09/01/2021. | Paydown 2,366 | ..oovrenee 2,366 | ..oovrenen 2,464 | ....ccovennee 2,373 | oo | e (7) (7 2,366 | .o v [ e (V1 I 95 |08/15/2022. | 1.A ...cvvvvnne
FHLMC REMIC Ser 2516 CI EH 5.500%
3132w G9 5 |1011 . 109/01/2021. | Paydown 36,042 | ............ 36,042 | ............ 36,403 | oo 36,007 | oo | e 35 35 | e | e 36,042 | ..o | s | e 0 [ 1,317 1 10/15/2022. [ 1.A ....c..o.....
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 .1 09/01/2021. | PAYAOWN........ccvvomrevirreiireriieniiins | cerevieseeieeenieeeiis | e 48,155 | ............ 48,155 | ........... 51,044 | ..o 48,264 | .....o.ccoovvv (109) (109) [ oo [ e 48,155 | .o | e [ e (U I 1,764 | 04/25/2023. [1.A ..............
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 09/01/2021. | Paydown 55,475 | ..coovveene. 55,475 | .oooeaec 58,734 | oo 55,562 | ...ocvvrerriis (87) (87) | covvereevieriins | e B5A75 | oo | e | e 0 [ e 2,021 |04/25/2023. | 1.A ...
FNMA REMIC Ser 2003-51 CI QH
31393B 3W 3 |5.500% 06 .| 09/01/2021. | Paydown 97,113 97,113 | 100,026 | ....ccoovvvnnnes 98,202 | ... | s (1,089) (1,089) | ..o | e 97,13 | s | e | e (U I 3,554 |06/25/2033. | 1.A .............
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .1 09/01/2021. | Paydown 6,318 | ..cccovrennnnd 6,318 | ..cccovrnnnnd 6,252 | oo 6,290 | .coooivvienriins | e 28 28 68,318 | oo | e | e 0 [ 210 | 06/25/2023. | 1.A ..............
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .| 09/01/2021. | Paydown 25,235 25,235 25,831 | ...... 25,229 | .o 7 A IO ISR 25,235 | o | s | e (01 I 838 | 06/25/2023. [1.A ...cocoene.
FNMA REMIC Ser 2003-W10 Cl 1A4
31393D TX 9 [4.505% .1 09/01/2021. | PAYAOWN........cvvvmrvirrniicerieniiies | ceveviesesieeesinsenins | eereeoeees AT741 | AT741 | e 47,739 | oo AT 874 | oo | e 67 B7 | e | s AT 741 | e s | e, 0 [ e 1,376 | 06/25/2043. [ 1.A ..............
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E LF 4 |4.550% .| 09/01/2021. | Paydown 97,024 | ....cco.c.e. 97,024 | ........... 94,013 | oo 95,536 | ..ooocvverrrienns | e 1,488 1,488 | .o | e 97,024 | oo | v | e 0 [ e 2,961 |06/25/2043. | 1.A ...
FHLMC REMIC Ser 2528 CIKM  5.500%
31393F 4B 9 111 .1 09/01/2021. | PAYAOWN.........cvovmverirreeieriieniiins | coveviesenieeeeisennis | ceveeiienes 10,486 | ............ 10,486 | ............ 10,670 | ovvvernne 10,490 | .o | e (5) [65) 1 SN (S 10,486 | ..voooeeeeceees | e | e (U I 387 | 11/15/2022. | 1A ..............
FHLMC REMIC Ser 2532 CIPH 5.500%
31393F PA 8 |1211 .1 09/01/2021. | PaYAOWN........cvvoevirniiceiiinniiiins | coreeienenienesienniis | v 44273 | ............ 44273 | ........... 45,505 | ....cooooons 44804 | ......ocoovvv (531) (531) [ covvevereneiinns [ e A4.273 | e s [ e, (U I 1,650 | 12/15/2032. [ 1A .............
FHLMC REMIC Ser 2556 CI TC  5.500%
31393 6E 3 011 . 109/01/2021. | PaydOWN........cvvvvrrvrererieiinirinirerns [ v | e 12,802 | ............ 12,802 | ..o 13,410 | v 12,832 | o (31) () R IS 12,802 | .o e | e (01 I 466 |01/15/2023. | 1.A .covcvvrne
FHLMC REMIC Ser 2587 CI KG 5.000%
31393N  AH 2 (031 . 109/01/2021. | PaydOWN........covuvrriiererieineirirerins [ v | e 48,772 | oo 48,772 | oo 50,113 | oo 49,369 | ..coocviiiinn (597) (597) [ ovvrvererreirens [ s A8,TT2 | v v | e 0 [ 1,641 103/15/2033. [ 1.A ..cceonee
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/1 .| 09/01/2021. | Paydown 24,884 24,884 26,113 | .o 24,957 | .o (73) (1<) ) [T ISR 24,884 | ... | e | e (U I 908 | 04/15/2023. | 1.A ...
FHLMC REMIC Ser 2603 CIC  5.500%
31393P RF 3 |04/15 .1 09/01/2021. | PAYAOWN........ccvvoevirrerirciiieniiins | ceveviresesiesnsisnnnis | ceeeeienes 16,246 | ............ 16,246 | ............ 17,193 | oo 16,311 | oo (65) ((G1<) ) O IS 16,246 | oo | e | e (U I 592 | 04/15/2023. | 1.A ..............
FNMA REMIC Ser 2003-92 CI MB
31393T CC 8 |5.000% 09 .| 09/01/2021. | Paydown 164 09/25/2023. | 1.A ....
FNMA REMIC Ser 2003-120 Cl JD
31393U HG 1 [5.000% 1 .1 09/01/2021. | Paydown 28,847 28,847 28,793 | ... 28,756 | ...ovvveriiienns | s 91 L I OO R 28,847 | oo | e | e 0 [ 960 | 12/25/2023. | 1.A ..............
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 [5.000% 1 .| 09/01/2021. | Paydown 86,647 | ... 86,647 | ...ccoeenn 80,934 | ..o 85,612 | o | e 1,036 1,036 | oo [ e 86,647 | .. | v | e 0 [ 2,906 | 12/25/2023. [1.A .............
FHLMC REMIC Ser 2627 CI MW  5.000%
31393V 4V 0 |06/1 .1 09/01/2021. | Paydown 21,507 21,507 21,779 | oo 21,497 | o | s 10 10 | o | e 21,507 | oo | e | e (U I 714 1 06/15/2023. | 1.A ...ocvvveveee
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FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 .| 09/01/2021. | Paydown . 23,423 23,423 23,320 | ...... 23,334 | v | e 88 88 | oo [ s 23,423 | oo [ e [ e (V1 IO 857 |07/25/2024. | 1.A .............
FNMA REMIC Ser 2004-65 Cl ZA  4.500%
31394A PF 7 |08 .| 09/01/2021. | Paydown . 329,847 329,847 | .......... 314,482 | ..o 321,005 | ..o | s 8,842 8,842 | oo | e 329,847 | oo v | e 0 | et 9,809 | 08/25/2034. | 1.A coovvennve.
31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 09/01/2021. | Paydown JSOTURTRTRI N 15,318 | oo 15,318 | oo 15,415 | oo 15,357 | .vveeererriienns (39) (K1) ) SN IV 15,318 | oo | verrerineiienis | e (I IO 448 | 08/25/2034. | 1.A .....ccnv.
FNMA REMIC Ser 2005-6 CIMB  5.000%
31394B 6M 1 |02/ .. | 09/01/2021. | Paydown ORI N 74,442 | ... 74,442 | .o 74570 | oo TA285 | oo | e 197 197 | o | e TAABA2 | oo [ e [ v 0| e 2,469 | 02/25/2025. | 1.A ..oovcnnce.
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ .| 09/01/2021. | Paydown . 339,170 339,170 | .......... 344,355 | ..o 341,261 | .o, . (2,092) (2,092) [ ..o | e 339,170 [ oo v | e 0. 12,110 | 11/25/2034. | 1.A ...
FNMA REMIC Ser 2004-79 CI ZD 5.500%
31394B FS 8 |11 .| 09/01/2021. | Paydown v | s 981,178 | .......... 981,178 | .......... 993,464 | .............. 986,281 | ..o | e (5,102) (5,102) [ ..o | e 981,178 | o | e | s 0. 37,185 | 11/25/2034. | 1.A ...
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 .| 09/01/2021. | Paydown . 253,529 253,529 | .......... 260,976 | ..oovvvene 255,704 | ..o . (2,176) (V2 V() IR IOV 253,529 | ..o | e | v 0| e 9,177 | 06/25/2035. | 1.A ...ooccec.
FNMA REMIC Ser 2005-W2 CI A8
31394D JW 1 [5.410% 05 .| 09/01/2021. | Paydown . 223,520 223520 | .......... 222,099 | .o 222,423 | .o | s 1,097 1,097 | v | e 223,520 | v | cereerieninnins | e 0| e 7,908 | 05/25/2035. | 1.A ..o
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 [5.500% 05 .| 09/01/2021. | Paydown . 90,544 | ..ocovrnees 90,544 | .......... 95,298 | ..ovvrcrirns 92,158 | .oovvreriieirnens | e (1,614) (1,614) [ e | e 90,544 | oo [ e [ e 0| e 3,339 | 05/25/2035. | 1.A cooovennce.
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .. | 09/01/2021. | Paydown OISR N 16,653 | ..ooverennee 16,653 | ..oooerennee 15,402 | oo 16,467 | ..vevcercrineis | v 187 L N IS 16,653 | .vourvrervrneens | ververineerenins | e (V1 IO 551 |08/15/2023. | 1.A ......ccveneee
FHLMC REMIC Ser 2664 CI AY 5.000%
31394H 4w 8 [08/1 .| 09/01/2021. | Paydown . 35,550 35,550 32,91 | ...... 35,173 | o . 377 YA/ R I 35,550 | oo [ e [ e 0| e 1,182 |08/15/2023. [1.A ....covuvene
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H Zz 7 |09 .| 09/01/2021. | Paydown . 9,568 | ...cocovnnen 9,568 | ...cocoonne. 9,831 | oo 9,615 | oo (47) (47) 9,568 | ..o | e | e (VIR I 350 |09/15/2023. | 1.A ......cvenee
FHLMC REMIC Ser 2673 CIQL 5.500%
31394 KW 6 [09/1 .| 09/01/2021. | Paydown JRSSUTTRIRPIN RO 127,835 | ..o 127,835 | oo 130,819 | v 127,960 | .oovvereriiniinnns (125) ((55) ] [ 127,835 | oo | e | e 0| e 4,685 | 09/15/2023. | 1.A ccoovvvnnce.
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 |09 .| 09/01/2021. | Paydown . 88,859 738 09/15/2023. | 1.
FHLMC REMIC Ser 2697 CILG 4.500%
31394 YA 9 [101 .. | 09/01/2021. | Paydown JSOTURTRTRRI Y 41,269 | ..o 41,269 | ..o 36,897 | oo 40,638 | ..o | e 631 (] I I IR A1,269 [ .o [ e | e 0 | e 1,239 [10/15/2023. [1.A ...cvvene
FHLMC REMIC Ser 2701 CIAC 5.000%
31394L N5 7 [111 .| 09/01/2021. | Paydown . 56,758 56,758 52,856 | ...... 56,154 | ..oovvvrerireenne . 604 (610 RN I 56,758 | cvoovvreerrinins [ e [ e 0 | e 1,909 | 11/15/2023. [1.A ...cvvvenne
FHLMC REMIC Ser 2720 CIPC 5.000%
31394M  YB 0 |1211 .| 09/01/2021. | Paydown . 22,618 22,618 21,056 | .ooovrirnranes 22,306 | ..cooovrrrcrirnns . 312 KL/ NN IR 22,618 | oo [ [ e 0 | 749 [12/15/2023. | 1.A .....ccveneee
FNMA REMIC Ser 2005-112 CI NE
31394U  ZS 4 |6.000% 1 .| 09/01/2021. | Paydown . 330,232 | ..o 330,232 | .......... 349,530 | .o 336,283 | .o | e (6,051) (6,051) [ oovvevveerineins | e 330,232 | v | e | e 0. 12,422 | 12/25/2035. | 1.A .............
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 8 |06/ .| 09/01/2021. | Paydown FSOTURTRTRI N 14,485 | ...ccooeee. 14,485 | ...ccooeee. 14,331 | oo 14437 [ e | i 48 A8 | e | e 14,485 | oo | e | e (V1 IO 483 | 06/15/2024. | 1.A ...
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 9 |04/ .. | 09/01/2021. | Paydown RO PV 1,265,782 | ....... 1,265,782 | ....... 1,291,878 | ...cccoouee 1,278,169 | ..o | e (12,388) | .ooverrereeres [ ererereens (12,388) [ ..ovevrereevreres | e 1,265,782 [ ..o | vveernerierinees | veenerieniiend 0 | . 45,374 | 04/25/2036. | 1.A ..............
FNMA REMIC Ser 2006-43 CI KD
31395D J4 2 |6.000% 06 .| 09/01/2021. | Paydown [ESTTRURIN RS 13,170 | v 113,170 | oo 118,899 | v 115,034 | oo | v (1,864) (1,864) | oo | e 1370 | o | e | v 0 | e 4,690 | 06/25/2036. | 1.A ...covennee.
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FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/1 .| 09/01/2021. | Paydown JEOTURTRRTURRI Y 49,669 | ........... 49,669 | ............ 49,677 | v 49,589 | ..o | e 80 80 | oo | s 49,669 | ...veeerciiens [ e | e 0 | e 1,664 |08/15/2024. [1.A ...
FHLMC REMIC Ser 2892 CIAD 5.000%
31395 MG 8 [11/1 .| 09/01/2021. | Paydown ..14,969 ..14,969 ..14,960 .14,944 26 . ....14,969 11/15/2024. [1.A ....
FHLMC REMIC Ser 2904 CI PE 5.500%
31395K HE 6 |12/1 ..109/01/2021. | Paydown 270,570 270,570 | .......... 280,970 | ..ccvvenne 274,601 | .o | v (4,031) (4,031) [ ovvvevrnrnens | v 270,570 | oo | e | e (N 10,349 | 12/15/2034. [1.A ..o
FHLMC REMIC Ser 2939 CIDK 5.500%
31395M 5N 5 |02/1 ..109/01/2021. | Paydown 68,763 | ............ 68,763 | ............ 70,514 | oo 69,199 | .o (437) (437) [ o [ s 88,763 | ... | e | e 0 [ 2,401 | 02/15/2030. [1.A ....cvonnee
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ .| 09/01/2021. | Paydown 238,381 238,381 | ..o 231,938 | oo 235,837 | v | s 2,544 2584 | oo | e 238,381 | .creerererrnees | cerenrirenineins | e 0| e 8,616 | 05/15/2035. | 1.A ..ovvevnce.
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .| 09/01/2021. | Paydown JESTSRTUTIN RO 180,743 | ..covonee 180,743 | .ccooone 178,984 | ..o 179,586 | .oooveererrciinns | e 1,156 1,156 [ oo | cereerineens 180,743 | covoeveiners | e [ e 0 | e 6,082 | 08/15/2035. | 1.A ..oovennce.
FHLMC REMIC Ser 3019 CIZQ 5.000%
31395X WS 0 |06/1 .| 09/01/2021. | Paydown RO PV 2,121,292 | ....... 2,121,292 | ....... 2,104,038 | ........... 2,109,829 | .cooovvvveirerres | e LR T T I 11,463 2,121,292 | oo | e | s 0. 69,228 | 06/15/2035. | 1.A ..oovernve.
FHLMC REMIC Ser 3068 CI Z 5.500%
31396F G3 1 |11/15 .| 09/01/2021. | Paydown 229,629 229,629 | .......... 234,367 | .o 232,116 | v . (2,487) (2,487) [ v | e 229,629 | ..o | e | s 0| e 8,164 | 11/15/2035. | 1.A ..o
FHLMC REMIC Ser 3143 CIB 5.500%
31396 UF 0 |04/15 ..109/01/2021. | Paydown rreeen | 68,209 | ........... 68,209 | ............ 66,269 | ....coovvennee 67,650 |..covviiriirnnnn . 559 559 [ o | e 68,209 | .. | e | e 0 [ 2,502 | 04/15/2026. [ 1.A ..............
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .| 09/01/2021. | Paydown 39,161 | v 39,161 | oo AN217 | s 39,909 | .o (748) (L) N ISP 39,161 | oo [ e [ e 0| e 1,446 | 06/15/2036. [1.A .......ceeeeee
FHLMC REMIC Ser 3174 CIPZ 5.000%
31396T QY 2 |011 .| 09/01/2021. | Paydown JESTSURTUIN ERP 390,273 | .......... 390,273 | .......... 388,237 | .o 388,769 | ..o | s 1,504 1,504 | e | e 390,273 | e | cereererenineins | e 0. 12,906 | 01/15/2036. | 1.A ..............
FNMA REMIC Ser 2007-74 CI ZE 5.500%
31396W Q7 4 (08 .| 09/01/2021. | Paydown 290,578 290,578 | .......... 296,193 | ..coovirrnee 292,916 | ..ovveririiens | e (2,337) (2,337) [ v | e 290,578 | ..vvovererirines | cerrreeerenineins | e 0. 10,718 | 08/25/2037. | 1.A .....vevenvee
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 .| 09/01/2021. | Paydown 304,041 304,041 | .......... 311,832 | oo 305,462 | ..ocovverirriiins | e (1,420) (1,420) [ ..o | e 304,041 | oo v | v 0. 12,348 | 08/25/2037. | 1.A ....oveveneee
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 ..109/01/2021. | Paydown 229,246 229,246 | .......... 236,481 | ..ccocvenve 231,644 | ..o . (2,398) (2,398) [ ovvrvvererineis | e 229,246 | ..o | e | e 0 [ 9,266 | 08/25/2037. [1.A ...
FNMA REMIC Ser 2008-29 Cl ZA 4.500%
31396Y F7 2 |04 ..109/01/2021. | Paydown 295,365 295,365 | .......... 280,494 | .............. 286,670 | ..o | e 8,695 8,695 | .o | e 295,365 | ..eoveiiireiies | e | e 0 [ 8,820 | 04/25/2038. [1.A .....coouce.
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 .| 09/01/2021. | Paydown 93,597 | ovrerns 93,597 92,031 | ... 92,647 | ..oovvrrrciienns . 950 950 | cvvurererereernes | e 93,597 | oo [ e [ e 0| e 3,075 | 08/15/2036. | 1.A ...oovennce.
FHLMC REMIC Ser 3203 CILX 6.500%
31397A QF 3 |08/1 .| 09/01/2021. | Paydown 52,215 | v 52,215 | v 55,414 | oo 53,687 | oo | cerereens (1,471) (TAT) | e | e 52,215 | oo [ e [ e 0 | e 2,119 | 08/15/2036. | 1.A ..ovvvennee.
FHLMC REMIC Ser 3230 CINE 5.500%
31397B PV 7 |101 .| 09/01/2021. | Paydown 250,097 250,097 (1,856) [ .ooveververreres | ervrerreennn280,097 [ oo [ vvrneinerinnns | vvvevrrvenennn0 [ s 8,927 | 10/15/2036. | 1.A ...
FHLMC REMIC Ser 3290 CI PE 5.500%
31397F Qv 7 |03/ .| 09/01/2021. | Paydown 69,065 | ............ 69,065 | ............ 70,813 | v 69,659 | ...coovirrcrirnns (594) (594) | covovvverireries [ e 89,065 | ....cvvvnrvrrris [ e [ e 0| e 2,300 | 03/15/2037. | 1.A cooovvernces
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G  5Y 2 |03/1 ..109/01/2021. | Paydown 80,863 | ....ccouvne 80,863 | ....c.cceuu 83,339 | .o 81,7671 | .o (898) (898) [ ovveererrcivers [ s 80,863 | ... | v | e (V1 3,079 | 03/15/2037. [1.A ....vvvnvnee
FHLMC REMIC Ser 3345 CI JN 6.000%
313970 RP 1 |07M .| 09/01/2021. | Paydown e | e 472,869 | .......... 472,869 | .......... 483213 | oo 475,401 | oo, . (2,532) (2,532) | v | e A72,869 | ..o | e | e 0. 18,120 | 07/15/2037. | 1.A ...
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FHLMC REMIC Ser 3354 CIPH 5.500%
31397K AN 1 |08/1 .1 09/01/2021. | Paydown 248,033 248,033 | .......... 258,574 | ..........c... 251,157 | e [ e (3,124) (3,124) | o | e 248,033 | ... [ e [ e (U I 8,812 | 08/15/2037. | 1.A ......cccce..
FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ .1 09/01/2021. | PaYAOWN.........ovvirvririineiienriiins | coveviesniieneiieniiis | cvvvinns 108,849 | ......... 108,849 ...114,020 ....110,545 (1,696) 208,849 | | e | e | s 3,865 |09/25/2038. | 1.A ....
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 071 . [09/01/2021. [ PAYAOWN......ccveurivrirririiniinnins | cevierirerinsiiessinnies | v 192917 | ... 192917 | oo 198,557 | .coovevieinne 195,417 | oo (2,500) (P2K1010) RS I 192,917 | o | v | e 0 [ 6,806 | 07/15/2038. [1.A ...
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 .| 09/01/2021. | Paydown 274,559 274,559 | .......... 281,766 | .....ccoo.uce. 275,945 | oo | e (1,387) (1,387) [ oveevveerineins | e 274,559 | oo | e | e 0 [ 8,677 | 10/25/2039. [1.A .....coouce
FHLMC REMIC Ser 3561 CI PE  5.000%
31398) LB 7 |08/1 .1 09/01/2021. | PaYAOWN........ccvvoereririvireiiinniiiens | cevevieeeiienesisnenis | cevvesen 444237 | .......... 444237 | .......... 458258 | .............. AABAAT | e | e (4,211) (4,211) | e | s BA4.237 | e [ e [ e, 0. 14,818 | 08/15/2039. | 1.A ..........ccc
FHLMC REMIC Ser 3585 Cl UB  4.500%
31398K 6C 9 |101 .| 09/01/2021. | Paydown 330,482 | .......... 330,482 | .......... 321,084 | .o 325,854 | ...ocvieriiienis | e 4,629 4,629 | ..o [ e 330,482 | ..o [ e [ e 0 .. 10,162 | 10/15/2039. | 1.A ..............
FHLMC REMIC Ser 3591 CIBL 4.500%
31398K KA 7 |101 .| 09/01/2021. | Paydown 302,998 302,998 | ......... 296,559 | .............. 300,269 | ...ovvverriienns | e 2,729 2,729 | oo | e 302,998 | ..o | e | e (U I 8,985 |10/15/2039. | 1.A ..............
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 [4.000% 1 .. | 09/01/2021. | Paydown 331,331 331,331 332,696 ) (1,366) | ..o | v 331,331 10/25/2040.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... | .. | 09/01/2021. | Paydown 1,667 | oo 1,667 . ...1,698 ) (31) 1,667 07/25/2035.
314007 XW 0 | FNMA Pool #BM3392 4.000% 01/25/48... | .. | 09/01/2021. | PAYdOWN........cvvvrevrierirriiiinrienns [ wovevierirenisnniinninns | e 2,275,045 | ....... 2,275,045 | ....... 2,323,212 | .o 2,322,567 | .o | e (47,522) [ oo | e (47,522) 2,275,045 01/25/2048.
3140LQ AJ 9 |FNMA Pool #BT1808 2.500% 06/25/51.... | .. | 09/01/2021. | PaYdOWN..........crmvverieriicriinniiins | ceveeieeerienesienniins | cevvenend 669,893 | .......... 669,893 | ..........693,522 K¢ ) (23,629) 669,893 06/25/2051.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2021. | Paydown 924,145 924,145 ...942,917 A ) S IO (18,050) | ..oovevrrirns ..924,145 05/25/2048.
3140Q9 N2 5 |FNMA Pool #CA2208 4.500% 08/25/48... | .. | 09/01/2021. | Paydown 1,368,065 k¢ )| ) N IS 1,316,159 08/25/2048.
3140QC KE 5 |FNMA Pool #CA4792 3.000% 12/25/49... |.. | 09/01/2021. | Paydown 5,759,342 A ). ) 5,687,439 12/25/2049.
31411D FZ 7 |FNMA Pool #904784 2.125% 12/25/36.... |.. | 09/01/2021. | Paydown ) ) 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... | .. | 09/01/2021. | PAYdOWN............ccoocrvremmriinniiienns [ covieneeienneiineiiines | v 169,887 | ..........169,887 | .......... 169,435 452 04/25/2039.
314120  Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... | .. | 09/01/2021. | Paydown 51,646 52,153 | ... 52,078 (432) 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |..|09/01/2021. | Paydown.........cccouerriemmmiemmmiiiinnins | wvereeeenerisneiisnnies | i 43,565 43,565 | ............ 43,388 | ...ccooos 43,388 177 02/25/2038.
31414U XN 3 |FNMA Pool #976885 6.000% 04/25/38.... |..|09/01/2021. | Paydown 3,809 ...3,809 ...3,829 ...3,825 (16) 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 09/01/2021. | Paydown 39,310 ..39,310 ..38,755 ..38,805 505 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... .. | 09/01/2021. | PAYdOWN.........coeemvverrrriirniiiniiins | eoererieneeieneiiennnes | ovveeions 175,927 175,927 (2,112) 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 09/01/2021. | Paydown 206,015 206,015 (293) 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 09/01/2021. | Paydown 216,001 216,001 619 04/25/2028.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 09/01/2021. | Paydown 242,089 242,089 (16,511) | oo [ v (16,511) | oo 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 09/01/2021. | Paydown 323,287 323,287 (22,132) (22,132) 04/25/2044.
31418C  3E 2 |FNMA Pool #MA3496 4.500% 10/25/48... |.. | 09/01/2021. | Paydown 5,234,344 5,234,344 (176,381) | cvveoeverens | e (176,381) 5,234,344 20 156,102 | 10/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2021. | PaydOWN..........coocemricmirverirmrirniinns | e | s 1,783,977 | ....... 1,783,977 | ... 1,817,845 | ... 1,817,182 | o | e (33,205) (RETI012) | R R 1,783,977 | oo | v | e (VN 47,098 |06/25/2048.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 09/01/2021. | PaYdOWN............ccooirvreinniiinniinnns [ o | v 132,797 | .ccccoe. 132,797 | ... ....133,020 ....132,961 (164) (164) | oo | v 132,797 | e | e | cevverinirinend0 | s 3,506 |07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 09/01/2021. | PAYAOWN...........cvveerrrvirriririreririnnns [ coviereiieneiienniinnes | v 177,266 | .......... 177,266 | ........179,004 | ............ 178,713 ) (TAAT) | e | e 171,268 [ e [ | cvvrneinnieennn0 [ s 4,551 | 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 09/01/2021. | PaydOWN............ccoocimrieinniiinniiiinnns [ oo, | v 441,555 | .......... 441,555 | .......... 441,468 | ............ 441,379 175 | [ v 441,555 | | | i | s 12,144 | 12/25/2040.
31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 09/01/2021. | Paydown 397,397 397,397 3| ST IO (18,874) | ..o | eeerreeenn 397,397 [ s [ e | 0 [ 10,346 | 12/25/2040.
567830 BT 0 |Marin Cnty CA Rev Taxable Pension 5.34]..|08/01/2021. | Call ~ 100.0000.........cccccoeuermrurmins | eormrimmricnnineiieninns | i 445,000 | .......... 445,000 ) (1,379) | oovvvenrviince | covrveenn 44T A5 | | (2,454) | . (2,454) | 23,763 | 08/01/2022.
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57563R QK 8 |Massachusetts Educ Fin Rev Txbl Ser A....|.. | 07/01/2021. | Call  100.0000 895,000 895,000 ....895,000 ....895,000 0 895,000 | ..o v | 0 [ 33,786 | 07/01/2035.
745235 PF 2 |Puerto Rico Pub Bldg Auth Rev LBASS Gtd| .. | 07/01/2021. | MAEUFItY.........covereerereererierierineens [ e | cevveris 750,000 | .......... 750,000 ....750,000 0 750,000 | oo v | 0 [ e 41,250 |07/01/2021.
Southaven Cmbd Cycle Gen Sec Nt
841215 AA 4 [3.846% .| 08/15/2021. | Redemption  100.0000.........cccve | corervermienminnnrenes | cvre 1,128,251 | ....... 1,128,251 | ....... 1,138,782 (7,049) 128,251 | L | | 43,393 | 08/15/2033. [1.C FE.........
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ocoiureiieiriisirieceiseeseesseresssessseseeseesnsenssssessnsensens || anead 67,724,788 | ..... 67,724,788 | .....68,721,879 | ........67,397,745 | ............0 | ...... [CIERIK)) — 0 ... (973,163) | ..o 0 67,727,242 XXX XXX
Bonds - Industrial and Miscellaneous
Gerson Lehrman Group Nt 4.750%
000000 00 O [12/15/2 .1 09/30/2021. | Redemption ~ 100.0000.........cccee | corererernrirmrirseiienes | eviririins 13,281 | oo 13,281 | oo 13,281 | oo [ e | e [0 SOOI ISP 13,281 | oo | e | v (U I 51 |12/15/2024. |4 A Z............
Gerson Lehrman Group Nt 4.750%
000000 00 O [12/15/2 .| 09/30/2021. | Redemption ~ 100.0000 27,359 27,359 27,181 | oo [ e | e 178 LT TN IS 27,359 | oo [ e [ e 0| e 1,042 | 12/15/2024. |4.B Z............
Gerson Lehrman Group Nt 5.750%
000000 00 O [12/15/2 .| 09/30/2021. | Redemption  100.0000 4,449 28 4,449 12/15/2024.
00111@ 2 | AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 09/30/2021. | VAFOUS.........coceuvererirrirnriicnrineiirens [ e | i 427,350 1,303 [ | e 427,350 06/30/2022.
Amazon.com Inc Tucson BTS Lease
00191# 3 |Backed N .| 09/30/2021. | Redemption ~ 100.0000 58,445 | ............ 58,445 | ........... 58,445 | ...ooovvvenns 58,445 | ..o | e (1 PRI ISP 58,445 08/31/2039.
00206R MC 3 |AT&T IncSrNt 3.500% 09/15/53............. .| 09/09/2021. | Tax Free Exchange 825,655 | ... 900,000 | .......... 825,128 | ... | e 527 L5/ ORI ISR 825,655 09/15/2053.
00206R MD 1 |AT&TInc SrNt 3.550% 09/15/56............. .| 09/09/2021. | Tax Free EXChange.........ccc.cooevveees | covevvrevrreserienrienies | s 14,837,430 | ..... 16,875,000 | .....14,824,856 12,574 | oo | s 12,574 | .o, .14,837,430 09/15/2055.
00253C HH 3 |65 . [09/01/2021. [ PAYAOWN.......cocvvvrivrrirrirriinrirniins | cevirerirnniisnissiienes | o 15,639 | ..o 15,639 | .ocvereenne 15,823 .15,684 (44) (44) ....15,639 04/25/2031.
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |46 .| 09/01/2021. | Paydown 1,408 0 1,408 06/25/2032.
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |CI .| 09/27/2021. | Paydown 1,256 | oo 1,256 | ovveeirciann 838 | o 914 | s | e 342 342 1,256 01/25/2037.|1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI - [09/27/2021. [ PAYAOWN.......oovvrrirrrircerreisrinenis | vevereeenseesssisssienes | ovessnennsd 42,381 | oo 42,381 | oo 28,349 | ..o 30,909 [ | e 1472 | e | s TAT2 [ | e 42,381 01/25/2037.|1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI - [09/27/2021. [ PAYAOWN.......oovvrrierrircereinrinenie | veverererneesssissrienes | veesneennsd 45,206 | ........... 45,206 | ........... 30,406 | ooovreirenes 30,406 | ..oovorerirriiens | e 14,801 | ovvoervens | s 14,801 [ .o | e 45,206 01/25/2037.|1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |CI . 109/27/2021. | PaydOwN........ccovvvrrvrirerinnienirenineinne [ revrsrrersnnnnennnnes | vevennnnnn 42,381 | 42,381 | 100028726 | 31,210 [ s [ e TUATT | [ T | e | e 42,381 01/25/2037.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 09/27/2021. | Paydown 0 ....75,391 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/27/2021. | Paydown ....16,463 ..596,389 06/25/2034.
00802# AA 4 |Aerostar Airport Sr Nt 5.750% 03/22/35... |.. | 09/22/2021. | Redemption  100.0000 0 03/22/2035.
01877K AD 5 |Alliance Pipeline LP SrNt 4.591% 12/3.... | .. | 07/30/2021. | Redemption  100.0000 ...9,900 0 12/31/2025.
02146P AF 2 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown .1,019,430 28,609 08/25/2036.
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 22,457 0 04/25/2037.
02147  AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown..........cccouevunrimmiicniiveiiiens [ e | s 127,790 0 02/25/2047.
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 08/01/2021. | Paydown 817 60 05/25/2036.
02148) AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 58,265 .48,907 . (1 PRI ISP 48,907 01/25/2037.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | PaYdOWN..........ccvurerierirmrenrricniins | ceriveriererneeissinenes | cvereeens 156,290 123,829 | oo 123,829 | oo [ 0 | oo | e 123,829 03/25/2037.
American Airlines Inc LBASS EETC Ser
023761 AA 7 |201 . 108/15/2021. | Redemption ~ 100.0000..........cccovs | worrvvermrirernnisiirenns | e 415,625 | .......... 415,625 | .......... 415,625 | ..oooirnnes 415,625 | .ooovvvrreiiees [ e 0 [ | e 415,625 | .o | e | s 0 | 15,170 | 02/15/2029. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
02376U AA 3 |201 .| 07/15/2021. | Redemption ~ 100.0000 25,529 25,529 26,040 | ..o | s (511) (511) [ oo | e 25,529 | coovveeeineins | e | e (U 456 | 01/15/2028.| 2.A FE.........
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American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 07/15/2021. | Redemption  100.0000. 258,306 258,306 | .......... 245378 | ............. 251,351 | e | e 6,956 6,956 | ... [ e 258,306 | ... | e [ e 0 ... 10,332 | 07/15/2025. |4.BFE.........
02377L  AA 2 | American Airlines Inc Secured Ser AA 3...|.. | 08/15/2021. | Redemption  100.0000. 244,292 244292 | ... 244292 | ............. 244,292 | ..o | e 0 [ corereeeieeees | e 244292 | ..o e | e 0. 7,695 | 08/15/2033.|2.AFE.........
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .. | 07/15/2021. | Redemption ~ 100.0000..........ccocv. | coverrrrrerrrrrirerriians 0 [ oo [ e 1B79,861 | i | i | vereireneenen0 | 83,153 | 01/15/2023.
02378M  AA 9 | American Airlines Inc Secured Ser A 3..... .. | 08/15/2021. | Redemption  100.0000 (401) | v [ eererneen94,013 | s [ | e [ 17,290 | 08/15/2033.
023790 AA 8 | American Airlines Inc Secured Ser B 3..... .. | 08/15/2021. | Redemption  100.0000, (B31) [ veerreeeneenene | eererneneeeen 119,879 [ s [ | 0 [ e 4,615 | 08/15/2029.
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .. | 09/01/2021. | Paydown 20,361 20,361 20,116 | oo 20,185 | oo | e 176 LT O IO 20,367 [ oo | e | e 0 [ 604 | 10/25/2034. | 1.AFM.........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 [2005-2 ..109/01/2021. | Paydown 9,986 | ..coovrenns 9,986 | ..coovrenne 9,910 | e 9,932 | i | e 54 54 9,986 | .o | e | e (01 I 230 | 09/25/2035. [ 1.D FM.........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 [2005-2 ..109/01/2021. | Paydown rreee | 19,971 | e 19,971 | s 19,902 | .o 19,903 | .o | e 68 B8 | e [ e 19,971 | oo [ e | e (01 I 461 |09/25/2035.|2.B FM.........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .. 1 09/01/2021. | Paydown ST IO 11,213 | o 1M,213 | o M,213 | e 11,213 | s [ s 0 [ oo [ e 11,213 | i | v | e (U I 202 | 09/25/2035.|4.B FM.........
American Honda Finance Sr Nt 1.650%
02665W BF 7 |07 .. | 07/12/2021. | Maturity..........cccocoeeene. ST IOV 5,000,000 | ...... 5,000,000 | ... 4,998,350 | .......... 4,999,819 | .oooovviecirns | e 181 181 5,000,000 | ...cvoourvieenes [ oo | oo 0 .. 82,500 |07/12/2021.|1.GFE.........
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 .. 1 09/27/2021. | Paydown 5,942 ....5,942 0 5,942 09/25/2027. | 1.AFM.........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. [ 09/15/2021. | Redemption ~ 100.0000 JETSTTSTRRTOIOT IO 40,465 ..40,465 ({1 TN ISR 40,465 | ... | e 02/15/2025.{1.B ......ccoocouee
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4 |20 .. [ 09/15/2021. | Various................... 331,965 331,965 | .......... 339,113 | oo 332,970 | oo [ s (1,006) (1,008) | ..o | e 331,965 | ...ovoocvieees | oo [ e 0 ... 13,338 | 07/15/2023.{1.B ..............
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .. 1 09/01/2021. | Paydown JETSTTRRTROPTOIN IOV 405452 | .......... 405452 | .......... 410,647 | .............. 408,690 | ..o | e (3,238) (3,288) | oo | e 405,452 | ..o [ e [ e (U I 6,649 |12/25/2059. | 1.AFM.........
Apidos CLO CLO Ser 2020-33A A
03768M AA 5 [1.825% 0 .. 109/30/2021. [ Call  100.0000..........coommmveimriis [ o | e 3,900,000 | ....... 3,900,000 | ....... 3,900,000 | ........... 3,900,000 { ..o | e 0 3,900,000 | ..o [ e | e 0 ... 90,898 |07/24/2031.|1.AFE.........
Apidos CLO CLO Ser 2020-33A CI B
03768M AB 3 |2.325 .. 109/30/2021. | Call ~ 100.0000............. 2,500,000 | ....... 2,500,000 | ....... 2,500,000 | ...covvnee 2,500,000 0 2,500,000 | ..o | e | e | s 73,546 | 07/24/2031.
037833 CC 2 |Apple Inc SrNt 1.550% 08/04/21............. | .. | 07/04/2021. | Call  100.0000.........cemmrrrrrvvvvrrens | worrrimssnnersrnsiinnnnns | oo 15,000,000 | ..... 15,000,000 | .....14,979,150 14,997,445 2,186 14,999,630 | .oovveivivers | v 370 | 370 | 213,125 | 08/04/2021.
040104 PB 1 |C .. | 09/27/2021. | Paydown e | s 401,147 | .......... 401,147 | .......... 341,615 | .............397,094 4,052 . 401,147 20 ] 2,090 | 11/25/2035.
044209 AF 1 |Ashland Inc Nt 4.750% 08/15/22.............. .. 109/02/2021. | Various.................... (ST IO 22,899,045 | ..... 22,025,000 | .....21,312,625 | ......... 21,860,521 66,194 | ..o | e 21,926,714 | oo | 98,286 | ......... 98,286 | ..1,969,636 |08/15/2022.
045054 AD 5 |Ashtead Capital Inc 2nd Lien Nt 4.125%.. | .. | 08/18/2021.|Call ~ 102.0630... 1,326,819 | ...... 1,300,000 | ....... 1,308,125 .1,303,985 (920) ((120) 1 IR I 1,303,065 [ ..ovvueercreens | e (3,089) | ..........(3,065) | ........ 80,891 |08/15/2025.
045054 AH 6 |Ashtead Capital Inc 2nd Lien Nt 5.250%.. | .. | 08/13/2021. | Call ~ 103.9380... 3,118,140 | ....... 3,000,000 | ....... 3,000,000 .3,000,000 0 3,000,000 | ..ooucvenrrrrenes | vereerinenienin | ervverirenrennd0 | 280,890 | 08/01/2026.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 ..109/21/2021. | Paydown 8,418 8,418 8,418 8,418 06/21/2029. [ 1.AFM.........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 .| 09/01/2021. | Paydown 25,941 25,941 26,955 | ... 25,995 | ..o (54) (54) | covvereerieriins | e 25,941 | oo | e | e 0| e 1,268 |03/21/2029. [ 1.AFM.........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 .. 1 09/27/2021. | Paydown JETSTTRRRTOIN EOV 149,820 | .......... 149,820 | .......... 140,175 | oo 144,489 | oo | v 5,331 5,331 | oo | e 149,820 | oo | oo | e (U I 1,016 | 10/25/2034. | 1.AFM.........
Asset Backed Funding Cert RMBS Ser
04542B  AS 1 |2002- .. 1 09/01/2021. | Paydown JETSTTRROTOIN EOV 137,016 | .......... 137,016 | ......... 136,690 | ...ccooovennne 136,690 | ..oooovvvecriras | o 326 326 | e | s 137,016 | oo | oo | e (U I 5,378 | 10/25/2031.| 1.AFM.........
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Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- .. 1 09/01/2021. | Paydown ST I 17,821 | oo 17,821 | oo 17,821 | oo 17,783 | i | e 38 38 | s | s 17,821 | o | e | e 0 [ 515 | 10/25/2032. | 1.AFM.........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- .. 1 09/01/2021. | Paydown 8,035 8,035 7,676 8,035 0 8,035 06/25/2035. | 1.AFM.........
05348E  AQ 2 |AvalonBay Communities Inc Sr Nt 2.950%|.. | 09/11/2021. | Call ~ 102.8994........cccccvvvvvvrrerins | wrrveerernnierireniinrinns | coreres 9,530,503 | ....... 9,280,000 | ....... 9,123,075 | ........... 9,248,733 | .o | v 12,484 | oo | e 12,484 9,261,217 | oo | e 18,783 | ......... 18,783 | ..... 521,221 | 09/15/2022. | 1.G FE.........
Bway Mortgage Trust CMBS Ser 2013-
05604F AA 3 |1515C .| 09/01/2021. | Paydown 56,502 | ..cooouee 56,502 58,577 | ...... 58,387 (1,885) (1,885) 156,502 | i | e |0 | 1,056 |03/10/2033.
05608Q AA 5 |Crown Parent 1st Lien Bd 4.250% 01/31/. | .. | 09/16/2021. | Call ~ 105.0387... .1,308,000 0 ,308,000 [ oooevureeervnns | everrerienrinens | vrvveriiennen0 [ e 128,600 | 01/31/2026.
05618D AL 8 [Babson CLO Ltd CLO Ser 2014-IA CI A2R. | .. | 07/20/2021. | PaydOwN.........ccccomurvvemmevinrnirnnnins | woverevienerirenniienenes | 4,140,895 | i 4,140,895 (1,288) | ..o | eerreeenh, 140,895 [ s | i | eervrereiinennn0 | s 53,703 |07/20/2025.
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 .. 1 09/01/2021. | Paydown 7,900 | oo 7,900 | ..cooorvinnns 7,957 | oo T874 | oo | v 26 26 7,900 | oo | e | e (U I 290 | 10/25/2033. | 1.AFM.........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 .. 1 09/01/2021. | Paydown 50,742 52,305 0 01/25/2036.
05949C LZ 7 |Bank of America Mtg Securities RMBS Ser | .. | 09/30/2021. | Paydown 0 04/25/2018.
Banc of America Funding Corp RMBS Ser
05952D AB 4 (20 .. 109/20/2021. | Paydown 68,917 | oo 68,917 | ..cooeeucc 64,463 | ................ 64,463 | ..o | e 4,454 AAB4 | e [ e 88,917 | oo | e | cereieniiienend (U I 195 |02/20/2047. | 1.AFM.........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 09/01/2021. | Paydown 295254 | ... 305,017 | .......... 301,161 | oo 301,167 | v | e 25 25 | i [ i 301,192 | v | e (5,938) | ...ovue (5,938) | ....... 11,311 | 03/25/2037.|4.B FM.........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 09/01/2021. | Paydown 2,991 | 5143 | o 4,630 | oo 4630 | e [ s 0 4,630 | | e (1,640) | .......... (QICZ0 ) —— 199 |01/25/2037.|1.D FM.........
BANK CMBS Ser 2020-BN29 CI A1
06541T AY 5 |0.549% 1 .. 1 09/01/2021. | Paydown SR I 11,945 | ... 11,945 | ... 11,945 (U O IS 11,945 | | s [EPSUOUROROON |  IOP 44 1 11/15/2053.
07274N AU 7 |Bayer US Finance Il LLC St Nt 2.750% 0. .. | 07/15/2021. | MAtUFY..........cooourvverrerieririeneiirins | eorereiierenieneiienenes | e 2,000,000 | ...... 2,000,000 | ....... 1,998,338 1,998,338 1,662 2,000,000 | .coouevenerinrenn | ceerrerinnieninns | eerveriinrinnnnd0 | s 55,000 |07/15/2021.
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .. | 09/01/2021. | Paydown ST I 12,142 | o 12,142 | oo 12,180 | oo 12,350 | .o (208) (208) [ ..oooveerens [ e 12,142 | oo | e | e 0 [ 456 |10/25/2033.|1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B19 Cl
08162W AY 2 [A1 .. 1 09/01/2021. | Paydown et | s 15,461 | ........... 15,461 | ............ 15,461 | .cooooe. 15,461 | .o, . 1 LI TN IS 15,461 | oo | o | e 0 [ 65 | 09/15/2053. [ 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B18 Cl
08163A AA 1 A1 ..109/01/2021. | Paydown 34,983 34,983 34,983 | ..o 34,982 | v [ e 0 [ o | e 34,983 | .o | s | e (01 I 209 | 07/15/2053. [ 1. AFM.........
09261W AN 4 |Blackrock DLF IX CLO Ser2020-1 CIW 2|.. | 07/21/2021. | Paydown 36,063 | ............ 36,063 | ............ 36,063 | ...coovvvernne 36,083 | ..o [ e (U OO ISP 36,083 | ..o | e | e (U I 610 | 07/21/2030.|4.BFE.........
Boston Gas Co MT Nt Tr #00007 9.050%
10075 AG 3 |0 .. [ 09/01/2021. | Maturity............cc.cooee... TSSOV 7,500,000 | ....... 7,500,000 | ....... 7,441,950 | ........... 7497470 | oo | e 2,530 2,530 | oo | e 7,500,000 | ..o [ oo | oo 0 ... 622,188 | 09/01/2021. | 2AFE........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. | 08/15/2021. | Redemption  100.0000. e | e 151,932 | .......... 151,932 | ......... 138,278 | ..o 150,070 | oo | e 1,862 1,862 | v | v 151,932 | oo | e | e (U I 9,511 |02/15/2023.|1.B ..............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. | 07/15/2021. | Redemption ~ 100.0000. 221,369 221,369 | ..oooooee 221,369 | oo 221,369 | oo [ s 0 [ oo [ i 221,369 | ..o | e | s 0. 13,238 | 01/15/2024.{1.B .....ccooeouee
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 |2003 .. 1 09/27/2021. | Paydown 20,008 20,008 ..13,404 6,604 . ....20,008 10/25/2033.
12527G  AC 7 |CF Industries Inc Nt 3.450% 06/01/23...... .. [09/10/2021. | Various.................... e | s 6,836,765 | ....... 6,500,000 6,498,361 456 6,498,816 06/01/2023.
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .. 1 09/01/2021. | Paydown rreeen | 10,630 | .oovvvrenee 9,352 | v 9,307 | oo 6,987 | .......... 2,323 | o 2,323 9,310 | oo | e 1,321 | v 1,321 | oo 476 | 02/25/2037.|2.B FM.........
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Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 1 07/01/2021. | PAYAOWN........cvvveeircericerieniiens | ceveeiesesieseeieeenies | oveeienes 17,667 | .......c.... 17,652 | oo 17,567 | oo 13,187 | ......... 4,385 | .o 4,385 | oo [ e L7072 NS IO 95 | s 95 | .o 592 | 02/25/2037.{3.B FM.........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BM 3 |2003- .. [09/01/2021. | PaydOWN............cveerrvneiinniiinnns [ o | v 155,452 (620) 2155452 [ e e | 0 [ s 5,404 |10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 65,311 0 [ [ ervrereerenn80,886 | o | e 4,425 | L 4425 | 2,881 |01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 60,346 0 | evvrvererveinnns | ervvrirerenennD3,640 [ iiiiiviiviies | 000,706 | . .6,706 | e 2,513 | 02/25/2037.
12596M AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20| .. | 09/01/2021. | PaydOWN..........cocourvvermmeeirmiinnins | eoeeerieneeieneiesnnnes | oeveeeons 480,814 362 . LA80,814 | | e | 0 | 11,754 | 07/25/2058.
12644 AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 09/15/2021.|Redemption ~ 100.0000...........cccco. | vorrrurmmircmnirnrireninns | wovviri 131471 | e 131471 | e 131,471 0 [ oo [ e ABTATY | e | e | e 0| e 6,393 | 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 .. | 08/14/2021. | Redemption  100.0000 263,225 263,225 | ......... 263,225 (U OO ISP 263,225 | ... [ e [ e 0 ... 18,610 | 08/14/2021.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 (Walgreen .. 1 09/15/2021. | Redemption ~ 100.0000..........cccooo. | coveromrieimmiirinniiiinns | e 40,823 | ............ 40,823 | ............ 40,506 | ....cooooounes 40,777 | v | e 46 L2 RN ISR 40,823 | .o [ [ s (U I 1,819 |07/15/2022. 2B ............
12644@ CC 7 |County . 09/05/2021. | VAIIOUS.........oovvereererririrrevirreiiins | cererireneieseneeienisins | ceeveren 846,603 | .......... 846,603 | .......... 846,603 | .............. 846,603 | ... [ e 0 [ oo [ e 846,603 | .......oovveecns | oo [ e 0 ... 33,200 |04/05/2025.|1.D ............
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 <. [09/15/2021. [ VAHOUS........ovverrverrrrirevienniiinnns [ o | v 177,809 | .......... 177,809 | ..........177,809 0 [ [ evrerneeeen 177,809 | i | o | v | i 7,127 | 03/15/2023.
126567 AB 4 |Credit Suisse Mtg Tr RMBS Ser 2021-RPLZ] .. | 09/01/2021. | PAYAOWN.........cveurvverrivireriirniins | woerevieeneisseiisnenes | oo 319,132 | oo 319,132 ...319,132 0 | oerveeeeereees | erreereennen319132 [ e | e | eevvericeniiennn0 [ e 2,071 |01/25/2060.
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |78 .| 09/10/2021. | Redemption  100.0000 65,531 | ..oooouec 65,531 | ............ 65,531 | .coovrr 65,531 | ..o [ e (U TN ISP 85,531 | oo | e | e 0 [ e 3,440 (10/10/2031.|2.B ..............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 07/10/2021. | Various.................... 34,546 34,546 39,863 | ..o 37,499 | .o (2,953) (2,953) | oo | e 34,546 | ..o | e | e 0 [ e 1,216 | 12/10/2028. (2B .............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 09/10/2021. | Various.................... 69,614 | ........... 69,614 | ........... 80,328 | ..ccoovvins 75,564 | ..oovvvicviianns | s (5,950) ((e510) OO (NP 89,614 | ..o | e | e (U I 2,977 (12/10/2028.|2.BFE.........
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 |01 10771072021, | VaTIOUS......cvvvurvrririeirerissisisssienns | cvrissisninerississienns | cvveenes 193,388 | .......... 193,388 | .......... 179,634 | oo 186,224 | ..coovvirvivics | e 7,164 T4 | e | v 193,388 | oo | v | e 0 [ 7,832 | 01/10/2030. [2.B ..............
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 (01 o1 09/10/2021. | VAIIOUS......cvoververeevirerirsnriresiines | cevevisessisesssinsssins | cenvirens 390,140 | .......... 390,140 | .......... 362,392 | oo 375,688 | ..o | e 14,453 | oo | e 14,453 | s | e 390,140 | ..oveenriens | e [ e 0. 19,190 | 01/10/2030.|2.B FE.........
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 (01 .| 07/10/2021. | Redemption  100.0000 52,979 | oo 52,979 | oo 57,942 | oo 56,194 | ..coovvreriieens | s (3,215) (<1 15) IO IR 52,979 [ oo | v | e 0 [ e 2,320 01/10/2032.|2.B ..............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .109/10/2021. | Redemption  100.0000.........c.ces | corvvermmmreremmrieniirns | cevvies 106,955 | .......... 106,955 | .......... 116,975 | oo 113,445 | s | e (6,490) (6,490) | ..ooveveereeeies | s 106,955 | ...ooooveerreees | oo | e (U I 5,688 |01/10/2032.|2.BFE.........
CVS Health Corp ABS PTC Nt  4.704%
12665U AA 2 |011 .1 07/10/2021. | Redemption ~ 100.0000.........ccccee | corvvermerermmriicnirns | ceveeiens 15,347 | ..cccco.e. 15,347 | ............ 15,347 | oo 15,347 | oo [ s (U RN IS 15,347 | oo | e | e 0 [ 421 {01/10/2036.|2.BS............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 .| 09/10/2021. | Redemption  100.0000 30,874 30,874 30,874 | oo 30,874 | [ (U OO IS 30,874 | oo | e | e (U I 1,029 | 01/10/2036. 2B FE.........
CWABS Inc RMBS Ser 2004-7 CI MF1
126673 DQ 2 |5.251 .. 1 09/01/2021. | Paydown.........cvureririiriiniiieiiens [ e | i 171,168 | .......... 171,168 | .......... 170,782 | oo 170,782 | oo 386 386 | . | e TTB8 [ s e | cvrvirnriinennn0 | s 4,816 |12/25/2034.|1.AFM.........
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 31,698 32,377 31176 | oo K I OO O 0 [ [ oo 3176 | i | 522 | 522 | 1,209 | 03/25/2038. | 3.B FM.........
12667F 5L 5 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 0 [oeererrenies | evveerennennn89,407 [ | 130,598 | .........30,598 | ......... 4,001 | 04/25/2035.{1.D FM.........
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 0 | evvrverervennns | everneennnnn 160,517 [ | 0000 (10,510) | .......(10,510) | ... 6,001 | 04/25/2035. | 3.B FM.........
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 869 | ..o | e 32,915 [ e | 0 | 1,255 | 08/25/2034. | 1.AFM.........
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown (553) [ ovvveererrnrireries | eerrernenen 139,964 | oo [ e [0 [ 5,703 | 09/25/2034. | 1.AFM.........
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 0 [ ovrrrereereneiee | cereeennnenn 122,880 [ v | 012,420 | ..l 12,420 | e 5,079 | 08/25/2035. |5.B FM.........
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12667G D3 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 254,150 252,293 ....197,936 ....197,936 0 ..197,936 56,214 | ......... 56,214 | ......... 9,541 | 08/25/2035. | 4.B FM.........
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 272,540 272,540 | .........274,286 | .............272,543 3) . 2272580 | oo | e | o0 | 9,738 |05/25/2035.|2.B FM.........
12667G H7 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | PaYAOWN............covuervvemrvinniririenns [ ceviereiieeeiiineiinnes | v 150,120 | .......... 150,128 | .......... 12215 | e 122115 | oo | e 0 [ o [ e 122,115 | oo | 00028,005 | .........28,005 | ......... 5,731 |07/25/2035.|4.B FM.........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [0.23 .| 09/15/2021. | Paydown 91,475 | oo 91,475 | oo 31,669 | oo 31,669 | ..o | e 59,806 59,806 | ..ooourvererrirns | cerviiereii 91475 | oo | e | e [V I 159 | 11/15/2036. | 1.D FM.........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .| 09/01/2021. | Paydown 241,018 244852 | .......... 217,521 | oo 217,521 | oo [ 0 [ o [ e 217,521 | e | e 23497 | ... 23,497 | ......... 8,943 |02/25/2036.|1.D FM.........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 09/01/2021. | Paydown 85,105 98,727 90,17 | oo 90,117 | oo [ e 0 [ [ e 90,17 [ oo [ e (5,012) | ..o (5,012)| ......... 3,712 | 04/25/2036.|2.B FM.........
CWMBS Inc RMBS Ser 2006-6CB CI 1A4
12668B RZ 8 |55 . 109/01/2021. | Paydown 97,670 96,809 83,092 | ...... 83,002 | ..o [ e (V1 RO ISR 83,092 | ..o | e 14,578 | ......... 14,578 | ......... 3,744 | 05/25/2036. | 1.D FM.........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 . 109/01/2021. | Paydown 3,943 | o 3,943 | o 3,838 | o 3,887 | | e 56 56 3,943 | o [ [ e (0[N I 157 [12/25/2035.|4.B FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 09/01/2021. | Paydown 5,883 | oo 5,535 | oo 5,448 | oo 5,483 | ..o 8 8 5,491 | oo | s 393 | 393 | . 228 | 08/25/2035.|5.B FM.........
Countrywide Home Loans RMBS Ser
12669G TD 3 |2005-6 C .. 1 09/01/2021. | Paydown 222,010 224654 | .......... 215735 | oo 215,735 | oo [ e 0 [ oo [ e 215,735 | oo | 008,275 | 8,275 | 8,205 | 04/25/2035.
12702 AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 09/10/2021. | Redemption  100.0000......ccccce [ cooerseersorsvrsrns | covv 146,500 | ......... 146,500 | ......... 146,500 | ...ovccce. 146,500 | coovoesrrnes | oo N Y [ 146,500 | oo [ covrrsnenonis | ovsenirninen0 [ e 3,811 | 10/10/2039.
12114 AC 2|3 o .. | 09/15/2021. | Redemption ~ 100.0000. 54,086 54,086 54,086 0 254,086 | e [ [0 [ 1,367 | 06/15/2035.
12726@ AA 4 |3.228 .. 109/15/2021. | Redemption  100.0000..........ccocv. | coverrrrirmmrriirriirinns | v 424575 | .......... 424575 | .......... 424,575 | ... . 0 VA24575 [ e [ | eenerienienn0 [ 9,167 |07/15/2030.
139859 AB 8 |Capital Cities/ABC Inc Nt 8.750% 08/15... | .. | 08/15/2021. | MAtUFItY..........coooomveerrrieinniinniiiins | e | e 6,100,000 | ....... 6,100,000 | ....... 7,972,606 | .......... 6,207,644 | .....cccovvvienn | e (107,644) | .coooovenns | o (107,644) 6,100,000 | ..oooovvveerris e | verriieneenn0 | 533,750 | 08/15/2021.
14155# AB 6 |Cardinals Ballpark LLC SrNt 5.770% 09.. |.. | 09/30/2021. | Redemption  100.0000.. 606,398 | ......... 606,398 | ......... 608,109 ....607,220 (822) (822) 606,398 | ... | e [ o0 [ e 34,989 |09/30/2027.
14309Y BE 3 |Carlyle Global Mrkt Strat CLO Ser 2012-4.. | .. | 09/21/2021.| Call ~ 100.0000 . .....12,906,281 | .....12,906,281 | .....12,906,281 | ... 2,906,281 0 . 12,906,281 | .o | e | 0 | e 186,158 | 04/22/2032.
14309Y BJ 2 |Carlyle Global Mrkt Strat CLO Ser 2012-4.. | .. | 09/21/2021. | Call  100.0000..........cccoocemmreriunee | corvreremerireenriineierns | ceves 10,000,000 | ..... 10,000,000 | .....10,000,000 | ......... 10,000,000 | ...oovvvrriinns [ o (U OO 10,000,000 | ...ooovvercvees | e | cererrenierenn0 | i 194,338 | 04/22/2032.
14312)  AQ 5 |Carlyle Global Mkt Strategies CLO Ser 20.. | .. | 09/29/2021. | Call ~ 100.0000... 25,000,000 | ... 25,000,000 | .....25,000,000 ...25,000,000 0 25,000,000 | vveeoeveeeree | ceereeeeeecesnne | ereeeeienriennn0 | e 361,801 | 01/20/2032.
14312)  AS 1 |Carlyle Global Mkt Strategies CLO Ser 20.. | .. | 09/29/2021.|Call  100.0000... 10,000,000 | ..... 10,000,000 | .....10,000,000 | .........10,000,000 (U PO IO 10,000,000 | ....ovvevrves | v | cervrrenienennn0 | 192,498 | 01/20/2032.
14317 AA 4 (A1 || 0712072021, [ PAYAOWN......eeeevneneeens | e | e 7,450,000 | ....... 7,450,000 | ....... 7,450,000 | ........... 7,450,000 0 [ oo [ e 7,450,000 | ... [ e | 0 [ s 124,927 | 07/20/2031.
14317X AC 0 |A2 .| 07/20/2021. | PaYdOWN.......vvvrirrrirrireriiiiisninens [ everienesseiinsinnines | v 9,750,000 | ....... 9,750,000 .9,750,000 .9,750,000 0 9,750,000 | ..oovvrerercri [ v [ e | 213,091 | 07/20/2031.
14888@ 4 | Catalyst Old River Hydro Sr Sec Nt 4.0.... .. | 09/30/2021. | Redemption ~ 100.0000 208,929 208,929 ...208,929 ....208,929 0 [ o [ e 208,929 | ..o [ e [ o0 [ 6,314 | 11/30/2029.
Cayuga Park CLO CLO Ser 2020-1A CI A
149791 AA 3 |1 .. [ 08/03/2021. [ VAHOUS........covevevverrrinciienniiinens [ oo | o 58,500,000 | ..... 58,500,000 | .....58,500,000 0 58,500,000 ..1,050,737 | 07/17/2031.
149791  AC 9 |Cayuga Park CLO CLO Ser 2020-1A CI B1 | .. | 08/03/2021. | VAMIOUS............cvvverrrverrrrerrrrirnnins | woreeerieseeinnesisnenes | coveees 8,300,000 | ...... 8,300,000 | ....... 8,300,000 0 8,300,000 | ovveoovveerrees | ceemeereneeenens | eeerriienrieenn0 | e 190,235 | 07/17/2031.
C-BASS Tr RMBS Ser 2006-SL1 CI A2
14983A AB 5 |6.05 .. [09/25/2021. | PaydOWN...........ccveerrricniiirriiinens [ e | v 113,768 | .......... 113,768 | ..ccooeenee 11,667 | ovoveenne 16,277 | e | e 102,101 | ........ 4611 | 97,490 | ..o [ e, TB,768 | e | oo | e (U I 755 | 09/25/2036.| 1.D FM.........
15032E  AA 7 |Cedar Funding Ltd CLO Ser 2017-8A CI A1].. | 09/02/2021. | Call ~ 100.0000.........ccccoeremrumins [ eormrimmriiniiniiiienirns | e 450,000 | .......... 450,000 | .......... 427,500 | ..o 431,352 | oo | e 2,629 2,629 | .o | s 433,981 | oo [ s 16,019 | ......... 16,019 | ......... 5,764 | 10/17/2030. [ 1.AFE.........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 {2001 .| 09/01/2021. | Paydown 26,660 26,660 26,658 | ....ccoovvennne 26,602 | ...oovvoeriiienns | s 59 59 [ o [ e 26,660 | ..o | e | e (U I 966 | 07/25/2032.|4.BFM.........
Centex Home Equity Loan Tr RMBS Ser
152314  DQ 0 |2001 .| 09/01/2021. | Paydown 4628 | .............. 4,628 | .............. 4628 | ...cooovoens 4817 | o | e 12 12 4,628 | ..o | e | e [V I 196 |07/25/2032.|1.D FM.........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .1 09/01/2021. | Paydown ..16,680 0 ....11,995 .1 01/25/2032. |4.B FM.........
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172973 W5 4 | Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 09/01/2021. | Paydown 7,796 ...1,537 259 7,796 07/25/2035. [ 1.AFM.........
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 09/01/2021. | Paydown ST I 76,000 | ............76,000 | ...........73,844 | .. LTAT06 | ... . 1,294 | i | s 76,000 09/25/2035. | 1.AFM.........
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 09/01/2021. | Paydown 215,232 215232 | o 220,615 | oo 220,299 | .ooovveeriiieens | s (5,067) (5,067) | .oovveorvieries | e 215,232 09/25/2064.
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 214,473 227,887 | .........200,049 ....200,049 0 . ..200,049 06/25/2037.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2021. | Redemption  100.0000 801,570 801,570 ....801,570 0 . ..801,570 02/28/2033.
21872# AA 5 |Core Civic of Kansas LLC Sr Secured Nt... | .. | 07/31/2021. | Redemption  100.0000 e | e 43916 | .......... 43,916 (01 ST IO 43,916 01/31/2040.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. |.. | 09/02/2021. | Redemption ~ 100.0000 67,232 .67,232 0 ...67,232 01/02/2040.
22410@ 4 | Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 09/30/2021. | Redemption  100.0000. et | s 347,955 347,955 0 ..347,955 06/30/2027.
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3y 6 |20 .. 1 09/01/2021. | Paydown 5,722 (47) (47) 5,722 12/25/2033. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225418 TQ 1|20 .. 1 09/01/2021. | Paydown JESTTRRTIT E 18,027 | oo 18,027 | oo 18,249 | oo 18,089 | ..o (62) ({72 N IS 18,027 | oo | oo | e [V I 762 | 08/25/2034. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225418 7B 7 |20 .. 1 09/01/2021. | Paydown 4854 | .............. 4,854 | ... 4,991 | s 4,905 | ..o (51) (51) 4,854 | oo | e | e (U I 218 | 09/25/2034. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .. | 09/01/2021. | Paydown 5,629 | ..o 5,629 | ..o 5,467 | oo 5,568 | ...coovviirninnn: (10) (10) 5,558 | .oovoeeriiniis | e T ] s 71 | 210 | 08/25/2025.|3.B FM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 .| 09/01/2021. | Paydown e | e 128,206 | .......... 128,206 | .......... 118,745 | oo 18,745 | oo | v 9,462 9,462 | .o | e 128,206 | ...ovvvvevcrrvinis | v | e (1 4,454 | 10/25/2035. | 1.D FM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 .. 1 09/01/2021. | Paydown 23,443 23,443 23,657 ..23,428 16 ...23,443 02/25/2035. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 .. 1 09/01/2021. | Paydown 27,960 27,960 27,520 | oo 27,520 | .ooovvveriiienes | e 440 440 | oo | e 27,980 | oo | e | e 0 [ e 1,026 | 03/25/2035. | 1. AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .. 1 09/01/2021. | Paydown 1133 | oo 1133 | oo 1,155 | 1129 | . 3 3 1183 | s e [ e 0 [ s 40 | 12/27/2021. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .. | 09/01/2021. | Paydown et | e 179,026 | .......... 179,026 | .......... 178,662 | ...cccvvevee 178,497 | .o . 528 528 | .o | s 179,026 | oo | o | e (U I 6,783 |07/25/2035.|1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 ..109/01/2021. | Paydown 239,764 239,764 | ......... 235718 | .o 238,522 | .o | e 1,242 1,242 | o | e 239,764 | ..o | e | e 0 [ 8,720 | 07/25/2035. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 ..109/01/2021. | Paydown 5,847 | oo 5,847 | oo 5734 | i 5,774 | o | v 73 73 5,847 | oo [ [ e (01 I 214 | 07/25/2035. [ 1. AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 .. 1 09/01/2021. | Paydown 241,026 241,026 | .......... 238494 | ............. 238,494 | ..o | e 2,532 2,532 | oo | v 241,026 | ..o [ e [ s 0 [ e 7,671 |07/25/2035.|2.B FM.........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 |20 .. 1 09/01/2021. | Paydown 26,642 123 ....26,642 10/25/2034.
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 09/01/2021. | Paydown .17,493 0 17,525 10/25/2026.
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .| 09/30/2021. | Redemption  100.0000 266,395 266,395 0 | i [ 288,305 [ | e |0 | 15,693 | 09/30/2038.
22962 AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490] .. | 09/15/2021. | Redemption  100.0000. s | s 197,948 | ... 197,948 0 | o | e 197,948 [ e | e | eevreeiieniiennn0 [ s 5,927 | 04/15/2029.
CSOLAR IV West. LLC Sr Sec Nt  3.850%
22964 AC 2 |0 .| 09/30/2021. | Redemption  100.0000 200,480 200,480 ....200,480 0 [overeevereenies | eerrereeeen 200,480 [ v [ eveeeevieiees [eeeeiriieeennnn0 [ e, 9,252 | 03/31/2041.|2.B PL....
Countrywide Home Equity Ln RMBS Ser
23243N AH 1 |2006 .. 109/01/2021. | Paydown JRTSTTTRTTRSPTOON IOV 506,307 | .......... 506,307 | ......... 208,427 | oo 208,427 | ..o | s 0 [ oo | e 208,427 | .oovveveriiianns | e 297,880 | ....... 297,880 | ....... 20,716 | 07/25/2034.|1.AFM.........
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23245L  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 87,026 | ............ 87,509 58,781 | ...... 58,781 | oo [ v (V1 RO IR 58,781 | cvvvevervenns | e 28,245 | ......... 28,245 | ......... 4,250 | 02/25/2037. |4.B FM.........
Deutsche Bank Comm Mtg Trust CMBS
233063 AC 0 |Ser20 .| 09/01/2021. | Paydown 5475 | v 5475 | oo 5ATS | e BATS | | e 0 09/15/2053.
233244 AH 5 | DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 09/07/2021. | VaFIOUS...........coocomvvermiernriiinniiins | covviessesisssiisnniis | cvvvinns 741598 | ... 741,598 0 12/07/2021.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24... | .. | 07/07/2021. | Call . (7,990) 06/01/2024.
233331 BA 4 |DTE Energy Co SrNt 3.700% 08/01/23... |.. | 07/07/2021. | Call ~ 106.5480........ccccrvrvrrmrven [ ovrvrverivnsererinnns | 006,392,880 | .......6,000,000 | ....... ,990,580 .5,994,888 981 5,995,868 | .....cccoovvvvins | w132 | 4132 | L 600,080 | 08/01/2023.
24703D AZ 4 |DellIntLLC /EMC Corp 1st Lien 4.900.... |..|07/14/2021. | Tax Free Exchange 4,846,437 4,790,665 (26,422) 4764243 | ..o | e | e | 158,086 | 10/01/2026.
24703D BA 8 [Dell IntLLC/EMC Corp 1st Lien 5.300.... [ .. | 07/14/2021. | Various............c..... .....10,273,478 0,168,835 (53,164) 10,115,671 L0 347,746 | 10/01/2029.
24703D BC 4 |DellIntLLC/EMC Corp 1stLein 6.100.... |.. | 07/14/2021. | Tax Free Exchange.............cccccees | ovurvvvenvivennivinenns | +....3,630,484 | .......3,000,000 | ....... 3,649,860 | ......coovvvrerriiiniins [ e | eeened(19,376) s [ (19,376) 3,630,484 | ... [ [ e, 0f.... 79,808 |07/15/2027.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 {199 .1 09/01/2021. | Paydown 34,955 34,955 34,951 | i 34,892 | ..o [ s 63 B3 | s | s 34,955 | .. | e | e 0 [ 750 | 08/15/2030. | 1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 09/01/2021. | Paydown 526 526 526 | oo 525 | .o 1 1 526 | .o e [ e (O I 21 109/25/2033. [ 1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .| 09/01/2021. | Paydown 1,169 | oo 1,169 | oo 1,188 | i 1167 | 1 1 1,169 | oo | e [ e (U S 14 (12/27/2021. | 1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C .| 09/01/2021. | Paydown 22,330 22,330 21,981 | oo 22,100 | .o 231 231 | e | s 22,330 [ oo | e | e (U I 824 | 05/25/2035.|2.B FM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 09/01/2021. | Paydown 99,567 99,567 98,801 | ..coovvvirns 98,968 | .....oocvorrri 600 800 | ..o | s 99,567 | .o | e | cereieneinnn 0 [ e 3,397 |06/25/2035.|3.B FM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .1 09/01/2021. | Paydown 63,014 | ........... 63,014 | .......... 62,168 | ........cc...... 62,479 | .o 535 535 | s | s 83,014 | oo | e | e (U I 2,267 |06/25/2035.|1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C ..109/01/2021. | Paydown 21,906 21,908 20,555 | oo 20,555 | oo [ e 0 [ o | e 20,555 09/25/2035.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl .. | 09/01/2021. | Paydown 992 992 992 1,007 (15) 992 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 09/01/2021. | Paydown 764 764 764 ..768 (4) 764 01/25/2034.
25272K  AK 9 |DellInt LLC / EMC Corp 1st Lien 6.020.... | .. | 07/14/2021. | Tax Free Exchange o e | e 12,616,724 | ..... 11,300,000 | .....12,906,148 9,736,893 | ... | ceered(95,519) [ o [ (95,519) | .ocvevriiiinis | e 12,616,724 06/15/2026.
25278X AH 2 |Diamondback Energy Inc Sr Nt 5.375% 05| .. | 08/23/2021. [ Call  102.6880..........cccoerevermmrres | corermrerirerniirireiiienes | e 4,033,585 | ....... 3,928,000 | ....... 3,980,633 (8,207) 3,951,361 05/31/2025.
26245X AA 5 |Dryden SrLn Fd CLO Ser 2020-86A CI A... | .. | 07/19/2021. | Paydown .....36,400,000 6,400,000 6,400,000 0 .36,400,000 07/17/2030.
26245X AC 1 |Dryden SrLn Fd CLO Ser 2020-86A CI B... | .. | 07/17/2021. | PAYAOWN............ccoocrmmvveimmriinniiiinnns [ covieneiieeniisneiiienns | e 9,800,000 | ....... 9,800,000 | ....... 9,800,000 0 9,800,000 07/17/2030.
26860# AA 8 |EIF Pio Pico LLC SrSec Nt 4.170% 12/3. | .. | 07/08/2021. | Redemption  100.0000 64,437 1,487 ....64,437 12/31/2041.
269330 AA 4 |Energy Efficient Equity Inc LBASS Series.. | .. | 09/20/2021. | Paydown 40 ,331,634 09/20/2055.
278865 AU 4 |EcolabInc SrNt 3.250% 01/14/23............ .| 09/08/2021. | Call ~ 103.9426 (6,726) 3,011,934 01/14/2023.
29455) AB 3 |Equitable Resources Inc MT Nt Tr #00002. | .. | 09/01/2021. | Maturity...........c.cocoveree 0 2,000,000 09/01/2021.
Equity One ABS Inc RMBS Ser 2002-1 Cl
204754 AS 5 |M1 ..109/01/2021. | Paydown 33,540 | ..o 33,540 | oo 33,540 | oo 33497 | v | s 43 43 08/25/2032.
30260G AA 4 |FIC Funding LLC LBASS Ser 2021-1A CI A| .. | 09/17/2021. | Paydown JESTORPRROIN IO 157,947 | ......... 157,947 7 04/15/2033.
30288* AA 8 |FLNG Liquefaction 2 LLC Sr Sec Nt 4.54. | .. | 09/30/2021. |Redemption ~ 100.0000..........cccoce. | coverrmvermmmrimriririnns | cviieeees 990,000 | .......... 990,000 0 03/31/2038.
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .1 07/15/2021. | Paydown (54) (54) 07/15/2023.
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31677Q BC 2 |Fifth Third Bancorp Sr Nt 2.875% 10/01... | .. | 09/01/2021. [ VAIIOUS........covveverrerernrinrereriniianirens | vverersssrsessnsnerinnns | veens 30,000,000 | ..... 30,000,000 | .....29,845,500 | ......... 29,982,201 | .ovovvrvrvrveree | eereene 15,837 [ [ 15,837 29,998,038 1,962 | ..... 790,625 | 10/01/2021.|1.G FE.........
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 09/01/2021. | Paydown 51,034 54,575 50,972 | ..... 50,972 0 [ oo [ e 50,972 | oo |82 | 62 | 1,892 | 09/25/2035. | 5.B FM.........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .1 09/01/2021. | PaYdOWN.........coovrrirriinciiinriiiins | v | cvviins 187,373 | .......... 195,041 | .......... 130,923 | .o 130,923 | oo | e (U OO IS 130,923 | oo | e 56,450 | ......... 56,450 | ........ 8,066 |08/25/2037.|3.BFM.........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .. 109/01/2021. | Paydown............ccooimmvveinniiiniiinnns [ o | e 12,382 | oo 12,382 | o 12,656 (16) 6,501 | oo [ e 12,382 | oo | e [ v | 697 | 12/10/2024.
33812@ AA 5 [Fitch Group Inc SrNt 5.120% 08/09/21.... |.. | 08/09/2021. | Redemption  100.0000 .......5,000,000 | .......6,000,000 | .......6,000,000 | ...........8,000,000 | ......ccccoorermre | rrrmrrrmmmrirannrens 0 6,000,000 20 307,200 | 08/09/2021.
34964M  AA 2 |FortiFi RMBS Ser 2021-1A CIA 1.970% 0| .. | 09/20/2021. | PaYAOWN........cooorrvverrmrirrriiinnririns | covvvineesisessinnssins | cevvinens 573,513 | oo 573,513 | oo 573,480 [ oo | eeveeneiinniins | e 32 32 [ [ i 573,513 | e | e [ e (U I 4,012 |03/20/2057. | 1.AFE.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [CI .. 1 09/01/2021. | Paydown 1,955 | oo 1,955 | oo 1,955 | oo 1,955 | oo [ e 0 1,955 | oo | e [ e (U I 99 | 07/25/2029. | 3.B FM.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [CI .| 09/01/2021. | Paydown 9,777 (384) (384) 9,777 07/25/2029. |4.B FM.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [CI .| 09/01/2021. | Paydown 9 9 9 [ L OO PO 0 9 [ [ e | e (U IO 04/25/2029. | 1.AFM.........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 .| 09/27/2021. | Paydown 34,554 34,554 | ............ 16,117 | oo 16,117 | e [ e (U O IS 16,117 | oo | 18,437 | ......... 18,437 | .o 95 | 11/25/2036. | 1.AFM.........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . 109/01/2021. | PaydOWN........oouvrervrirerierniniirerns | v | s 874,921 | .......... 874,921 | ......... 901,114 | oo 878,100 | ..ovovvvvrrvvrers [ v (3,179) (KR E°) | IR IO 874,921 | oo | v | s 0 [ 15,592 | 06/10/2046. | 1.AFM.........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 .1 09/01/2021. | PAYAOWN........cvovmrrirceiireevieniines | cevevieseiienssinnssins | oeereienes 11,142 | o 11,142 | o 11,142 | e 11,105 | e | e 37 K A OO IS 1142 | i | e | e (U I 496 |07/20/2031.|1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .| 09/01/2021. | Paydown 2,864 | oo 2,864 | oo 2,864 | oo 2,856 | ..o 7 7 2,864 | oo | e | e (U S 94 | 04/25/2034. | 1. AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 .| 09/01/2021. | Paydown 532 532 532 | i 531 | s 1 1 532 | e [ e [ e (U S 14 | 06/25/2034. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .1 09/01/2021. | Paydown 7,823 | oo 7,823 | oo 7,823 | oo 7,818 | oo 6 6 7,823 | oo | o | e 0 [ o 221 | 11/25/2033. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 .1 08/25/2021. | PaydOWN........ooomviirniiinriinciiins | v | oo 1,315,658 | ...... 1,315,658 | ...... 1,315,658 | ........... 1,315,658 | ..o [ (U OO IS 1,315,658 | ..o [ v | e (U I 9,509 |11/25/2033.|1.AFM.........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |Cl .. [09/01/2021. | PAYAOWN.......ooonvierrrieriinenriienns | e | evvieniens 72,130 | oo 72,130 | oo 72,232 | oo Y031 T T R 72 ¥ 72 OIS I 72,130 [ oo | e | e 0 [ e 2,573 | 07/25/2035.|3.B FM.........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 |200 .| 09/01/2021. | Paydown 3,263 | oo 3,263 | oo 3,238 | oo 3247 | oo | e 16 16 3,263 | oo | e | e (U I 114 | 06/25/2035. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 .| 09/01/2021. | Paydown 234,036 234,036 | .......... 225735 | .o 231457 | e | e 2,578 2,578 | oo | v 234,036 | ... [ e [ e (U I 8,184 |06/25/2035. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .| 09/01/2021. | Paydown 90,437 90,437 86,178 | ...... 89,086 | ....ovvorrianns | e 1,352 1,352 | oo | e 90,437 [ oo | e | e (U I 3,003 |06/25/2035.|1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 [200 .| 09/01/2021. | Paydown 82,455 82,455 82,452 | ...... 82,187 | .o 268 268 | ..o | s 82,455 | ..o | e | e (U I 2,901 |06/25/2034.|1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 |200 . 109/01/2021. | Paydown 51,455 51,455 51,945 | i 51,414 | e | e 41 A | e | e 51,455 | o | v | e 0 [ 1,792 | 02/25/2035. [ 1. AFM.........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 |S3Cl < 09/27/2021. | PAYAOWN........cvoveevirrrvicerieniiens | cerevienesienssisnnsins | eereioeees 46,737 | oo 46,737 | oo 3501 | oo 2,779 | oo 722 | 43,236 | .o [ e 43,958 | ..o | s 46,737 | e | e | e, (U S 14 | 05/25/2036. | 4.B FM.........
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375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 09/01/2021. | VAMOUS........ccooorverererrermiiniiirenirens | coerirnniissiisesienins | e 48,825,000 | ... 48,825,000 | ....51,847,113 | .........49,193,914 | ... . (267,940) (267,940) . 48,925,974 ..(100,974) | ......(100,974) | ..1,611,225 | 12/01/2021.
38136N  AB 2 | GoldenTree Ln Mgt CLO Ser 2020-8A CI A | .. | 09/03/2021. | Various.. (SR IO 27,950,000 | ..... 27,950,000 | .....27,950,000 | .........27,950,000 |... . 0 ceeeeeenn20,950,000 | oo | e | 0| 514,933 | 07/20/2031.
38136N  AC 0 [B1 .| 09/03/2021. | Various............cc...... SOOI PPN 12,750,000 | ..... 12,750,000 | .....12,750,000 | ......... 12,750,000 0 [ o | e 12,750,000 07/20/2031.
38217K 2 | Goodgreen Trust LBASS Ser 2016-1A CI A | .. | 09/15/2021. | Paydown 51,824 51,824 53216 | ..... 53,213 (1,390) ...51,824 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 09/15/2021. | Paydown JETSTTRRRRPROON IOV 425349 | ......... 425349 | .......... 433,270 | oo 432,864 (7,515) . .425,349 10/15/2054.
38218G 0 | Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 09/15/2021. | Paydown rreeen | 14,321 | e 14321 | s 15,033 | oo 14,977 ((C1515) [N 14,321 10/15/2053.
383909 AG 3 |WRGrace & CO SrNt 4.875% 06/15/27.. | .. | 08/12/2021. | JP Morgan Securities LLC et | s 5,461,540 | ....... 5,270,485 | ...... 5,513,448 5,496,274 (28,990) 5,467,284 06/15/2027.
39121 A* 1 |Great River Energy 1st MtgBd 5.810% 0. | .. | 07/01/2021. | Redemption  100.0000, JEUTUTTORRRO OV 2,441,861 | ....... 2,441,861 | ....... 2,441,861 | .........2,441,861 | ... - 0 2,441,861 07/01/2021.
39121 AH 3 |Great River Energy 1st Mtg Bd 4.478% 0. .. | 07/01/2021. | Redemption  100.0000 JESTORRROIN IR 738,000 | .......... 738,000 | .......... 738,000 | ..ooovvrene 738,000 | ..o [ o LU OO IS 738,000 07/01/2030.
Greenpoint Mtg Funding Tr RMBS Ser
39539M  AA 7 |2007- .. | 09/27/2021. | Paydown rreee | e 374978 | ......... 374978 | ......... 350,011 | oo 350,011 | oo | e 24,968 24,968 | ..o | e 3T4978 | oo | e | e (01 I 844 | 06/25/2037. [ 1. AFM.........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB 7 [C .. 1 09/20/2021. | Paydown JRTSTORRTTROTURTOTR VOO 424476 | .......... 424 476 | .......... 413,732 | o 416,484 | ..o | e 7,993 7,993 | oo | e A244T6 | oo | e | e (01 I 913 | 07/19/2047. [ 1. AFM.........
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser A Cl.... | .. | 07/15/2021. | Redemption  100.0000, 568,772 568,772 | .......... 572,571 | oo S5T1977 | [ s (3,205) (3,205) | ..o | s 568,772 | ..o | covvinneiieniins | cerevinniiiennnd 0 ... 22,182 |01/15/2026.|4.BFE.........
41983P AA 7 [Hawaiian Airlines PTC Ser 2020-1A 7.37. |..| 09/15/2021. | Redemption ~ 100.0000..........ccccc. | worrrvermmrermmmrermnnnes | ovrriinns 106,855 | .......... 106,855 | .......... 121414 | e e | e (14,559) | ..o [ s (14,559) | ..o | s 106,855 | ..oooouveerreies | ovreeeeneiienees | e 0 [ e 3,940 |09/15/2027.|1.GFE.........
Indymac Home Eq Mtg Ln ABS Tr RMBS
43708A AD 4 |SerS .. 1 09/01/2021. | Paydown 7,553 | oo 7,553 | oo 7,553 | oo 7,553 | oo | e 0 7,553 | oo | e | e [V I 318 | 05/25/2033. | 1.AFM.........
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 [2006-C .. 1 09/27/2021. | Paydown JETSTTRRRIN EEV 685,810 | ......... 685,810 | ......... 635,927 | .........cc... 635,927 | ...ovvveriienns | e 49,883 | ... [ i 49,883 | ... | e 685,810 | ..o [ oo [ e (U I 1,184 | 08/25/2036. | 1.AFM.........
44919 AC 2 [1595 Express LLC SrNt 3.310% 12/31/31 |.. | 09/30/2021. | Various.................... JETSTTRTRTRRTTOON IOV 186,282 | .......... 186,282 | .......... 186,282 | ..coovvvenne 186,282 | .oooocvveriiies | e 0 [ oo [ e 186,282 | voeueeerreies | oo | e (U I 4,624 |12/31/2031. | 1.F PL..........
IMPAC CMB Tr RMBS Ser 2005-5 CI A2
45254N PV 3 |05 .. 1 09/27/2021. | Paydown 64,820 | ............ 64,820 | ............ 63,454 | .....o.ccceo.n) 63,454 | ... | e 1,366 1,366 | ..o | e 84,820 | ..o | o | e (U I 257 | 08/25/2035. | 1.AFM.........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T NY 6 |Ser .. 1 09/01/2021. | Paydown 1,640 | oo 1,640 | oo 1,640 | oo 1,638 | oo . 2 2 1,640 | oo | e [ e (U I 56 | 03/25/2034. [ 1.AFM.........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .. 1 09/01/2021. | Paydown 3,075 | oo 3,075 | oo 3,075 | oo 3,071 | . 4 4 3,075 | oo | e | e (U I 90 | 08/25/2034. | 1. AFM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 A3 .| 07/01/2021. | Paydown (180) (180) 2,464,050 ..(357,156) | ...... (357,156) | ....... 79,227 | 04/25/2035. | 4.B FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS9 |A8C .. 1 09/01/2021. | Paydown JSTSTTSTRRTTON IOPR 47431 | o 46,242 | ............ 44,655 | .....oooos 44,655 | ..o [ s 0 [ oo [ e 44,655 | ... | e 2,776 | oo 2,776 | ... 1,767 | 07/25/2035. | 5.B FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 .. 1 09/01/2021. | Paydown JETSTTRTRTRTTOON IOV 132,178 | ....ccc.e. 132,068 | .......... 106,096 | ...ccovvvennee 106,096 | ...ooocvverriires | crvviereiireciiins 0 [ oo [ e 106,096 | ....ooovveerries | e 26,082 | ... 26,082 | ......... 2,377 |10/25/2035.|1.D FM.........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A .. | 09/01/2021. | Paydown JEVSTTUOPTRTRPTURTE SRRSO IO 131,083 | ..ccooeennd 99,282 | ..coovvvn 99,282 | ..o [ e (U OO ISP 99,282 | ..o | o (99,282) | ........ (99,282) | ......... 3,219 |09/25/2033.|1.D FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 [AR1 .. 1 09/01/2021. | Paydown JESTORPRROIN IO 134,943 | ... 133,767 | .......... 93,618 | .ccovvvn 93,618 | ..o [ e 0 [ [ e 93,618 | ..o | s 41,325 | ... 41,325 | ... 3,006 |06/25/2036.|1.D FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 [AR1 .. | 09/01/2021. | Paydown 56,105 56,105 53,090 | ...... 53,090 3,015 | oo | evrrerreerrnenD6,105 | s [ | ceveerinnnnnd0 [ s 1,031 | 08/25/2036. | 2.B FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .. 1 09/27/2021. | Paydown JRTSTORRTTROTURTOT VRO 103,637 | .......... 103,637 | oo 80,926 | ...ccoovvennee 79,642 | oo | v 1,284 1,284 | oo | v 80,926 | ..voverirrinns | e 22,711 | v 22,711 | e 233 | 11/25/2036. [ 1. AFM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 .. | 09/01/2021. | Paydown 291,369 285,165 | .......... 243723 | ..o 243723 | .o | e 0 [ oo | e 243,723 | s | e 47,646 | ......... 47,646 | ......... 5,734 | 12/25/2035.| 1. AFM.........
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JP Morgan Mtg Tr RMBS Ser 2005-S1 CI
466247 MU 4 |2A3 .| 09/01/2021. | Paydown 6,403 | ..ovvvrnnen 6,403 | ..oovvvnnen 6,456 | oo 6,403 | oo [ e (1) (1) 8,403 | ..o | e | e (V1 IR 235 |01/25/2035. | 1.AFM.........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 5 |4A2 .| 09/01/2021. | Paydown 1 1 1 0 1 .| 09/25/2035. | 4.B FM.........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 | 09/01/2021. | Paydown 22,355 22,355 21,985 | .ooovvveeee. b7 K.Y A O DU (01N RO B b7 KT I D 219 | v 219 | oo 414 | 11/25/2035. [ 2.B FM.........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C ..109/01/2021. | Paydown 4,891 | o 4,904 | ..o 4,450 | oo 3,135 | e 1,315 | e 1,315 4,450 | i | e 441 | 441 | 202 | 12/25/2035.|3.B FM.........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C .| 08/01/2021. | Paydown 4,652 | .ovverrenn 4,652 | oo 4221 | e, 2,974 | .. 1,247 | e, 1,247 4221 | s | s 431 | e 431 | 162 | 12/25/2035.|4.B FM.........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C .| 09/01/2021. | Paydown JSOTURTRTRI N 14,582 | oo 14,582 | oo 12,821 | oo 12,821 [ oo | e (1 STRIN ISVPON 12,821 | oo | e 1,761 | oo 1,761 | oo 528 |12/25/2035.|1.D FM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627TM EH 6 |C .| 09/01/2021. | Paydown RV Y 40,048 | .......... 40,059 | ... 31,522 | o 31,522 [ oo | e (1 ORI ISP 31,522 | o [ s 8,526 | ... 8,526 | ........ 1,601 |03/25/2036. |4.B FM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627TM EH 6 |C .| 09/01/2021. | Paydown 53,392 53,412 | v 45,960 | ...coovererns 45,960 | ..ooovorrirriiins | e 0 | v | e 45,960 | ..o | e 7431 | 7431 | ... 2,135 | 03/25/2036.|5.B FM.........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
46629D AK 1 |2A2 ..109/01/2021. | Paydown 66,870 | .......c... 66,921 | .ooocounn 47,025 | oo 47,025 | oo [ e 0 [ oo | e 47,025 | .o | e 19,844 | ......... 19,844 | ......... 1,410 | 01/25/2037.{1.D FM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629E AH 6 [C .| 09/01/2021. | Paydown 85,534 | .ocoons 82,449 | .......... 74836 | .ooovvrennnes T4,836 | oo | e (1 ORI ISP T4.836 | ..ovvevrrccnns | e 10,698 | ......... 10,698 | ......... 1,752 | 09/25/2036. | 1.AFM.........
JP Morgan Chase Comm Mtg Secs CMBS
466400 AS 6 |Ser2 .| 09/01/2021. | Paydown 84,213 | v 84,213 | oo 87,009 | .oovvvrrrrnns 84,653 | ..ooovvrrcrins (440) (C710) O ISR 84,213 | oo [ [ e 0 | e 1,913 | 01/15/2046. | 1.AFM.........
478375 AF 5 |Johnson Control Intl plc SrNt 3.750%...... ..109/01/2021. | Call ~ 100.0000.........ccooveererereriner [ eorrrirnrrinnrirerirerirns | o 29,500,000 | ... 29,500,000 | .....29,415,046 | ......... 29,483,142 | oo | v 12,237 | oo | s 12,237 29,495,379 | ..covovvrinrinns | e 4,621 | oo 4,621 | ..... 829,688 | 12/01/2021.|2.B FE.........
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA .| 08/11/2021. | Paydown 56,856 | ..covones 56,856 | ............ 51,631 | oo 56,600 | ...ooovrrrrrinns . 256 231 T N ISP 56,856 | ..voovvveriiiris [ e [ e 0| e 2,149 | 04/15/2041. | 1.AFM.........
513075 BX 8 |Lamar Media Corp SrNt 3.625% 01/15/31].. | 09/08/2021. | Tax Free Exchange o 2,827,350 | ....... 2,830,000 2,827,580 | oo [ e (230) (230) 2,827,350 | oo | e | e 0.t 62,313 | 01/15/2031. | 4.AFE.........
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C ..109/01/2021. | Redemption  100.0000 rree | e 411,395 | ..o 411,395 | .......... 388,991 | .o 408,354 | ..o | e 3,040 3,040 | .o | e 411,395 | oo | e | e 0 [ 13,224 | 03/01/2023. [1.B .....coouve.
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 [12/ .. 1 09/15/2021. | Redemption  100.0000 e | e 141,347 | .......... 141,347 | ..o 147,965 | .coccvveene 141,728 | ..o (381) (G111 [T IO 141,347 | o | v | e 0 [ 7,001 | 12/15/2021. |2.A ..............
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 09/27/2021. | Paydown 6,842 | cooovirnnn. 6,842 | .coovirnnen. 3,346 | oo 3,346 | oo [ s 0 3,346 | .o | e 3,496 | ..o 3,496 | ..o 45 |09/26/2045. 6. FM...........
52736R  BG 6 |Levi Strauss & Co SrNt 5.000% 05/01/2.. | .. | 09/30/2021. | Call  101.6670.......cccruvevrervrrcnens | eoverrmerirerirenisreis | e 1,920,490 | ....... 1,889,000 | ....... 1,845,805 | ........... 1,867,174 | .o | s 3,400 3,400 | .o | s 1,870,574 | ..o | s 18,426 | ......... 18,426 | ..... 117,806 | 05/01/2025. | 3.AFE.........
539830 AY 5 |Lockheed Martin Corp SrNt 3.350% 09/1 | .. | 09/15/2021. | Maturity............cocvenece reveneeeenerenienes | e 6,670,000 | ....... 6,670,000 | ....... 6,651,991 | ........... 6,668,537 | ...ovvvrrrrrerine | e 1,463 1,463 6,670,000 | ..oovvvncerrnins [ e [ e 0. 223,445 |09/15/2021. | 1.G FE.........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 09/27/2021. | Paydown [ESTTUSRRUIN RO 148,526 | .......... 148,526 | .......... 138,871 | v 147,790 | covoevververines | v 736 I T R I 148,526 | .oooovereeeris | e [ v 0. 10,514 | 09/25/2034. | 1.AFM.........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 09/01/2021. | Paydown 1,569 | oo 1,569 | oo 1,621 | i 1,608 | .o (39) (39) 1,569 [ oo [ | e (V0 I 68 | 08/25/2032.| 1.AFM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .. 1 09/01/2021. | Paydown 246,735 246,735 | ......... 247373 | oo 247,021 | oo | e 87 87 [ | e 247,108 | oo | e (KYK) ] — (X)) p— 8,681 | 10/25/2036. | 2.B FM.........
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MMCaps Funding Bk Tr Prfd LBASS Mezz
55312H AE 9 Nt .. 1 09/01/2021. | Paydown 1,288 | oo 1,288 | oo T18 | s 718 | o . 570 570 1,288 | oo | e [ e (U I 59 | 12/01/2035.
55955 AA 6 |1.68 o 109/22/2021. [ VaIOUS......coocvverreirririneriserriennns [ e | 39,000,000 | ....39,000,000 | .....39,000,000 | .........39,000,000 | ...coooommriruuns [ wormmrermrriirannns (U OO 39,000,000 | .vvouuveerrrins | e | e 0 ... 753,179 | 07/20/2033.
55955E AE 8 |Magnetite CLO Ltd CLO Ser 2020-27A CI B| .. | 09/22/2021. | Various.................... v v 0 [ | 008,850,000 | oo | o | vereiienenn0 | 170,154 | 07/20/2033.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown ST IOV 438974 | ......... 438,094 | ......... - 0 | ovrereneernneins | eerneernnenne335,517 | v | 103,457 | ....... 103,457 | ....... 16,286 | 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 34,130 234,130 | ...........34,472 | .. 34,229 | ... . (99) 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown ceeeeeeenn 76,931 | 76,931 ..78,302 ..76,939 ) 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 270,803 270,803 2,750 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 118 118 0 08/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 08/01/2021. | Paydown 30,445 ..30,445 390 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 8423 | .........8,423 119 07/25/2034.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 08/01/2021. | Paydown 37482 | oo 37,482 (18) 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 09/30/2021. | Redemption  100.0000 281,454 281,454 0 12/31/2039.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2021. | Paydown JETSTORPRRROIN IO 156,693 | .......... 156,693 (1,779) . 04/25/2058.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%) .. | 09/15/2021. | Paydown ..49,545 49,545 | ... . e 0 ....49,545 07/15/2038.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 09/01/2021. | Paydown 492,889 492,889 .(22,303) (22,303) ..492,889 04/25/2066.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G | .. | 09/01/2021. | Paydown 266,256 266,256 (8,432) . ..266,256 07/25/2059.
607120 FN 7 |Mobile Airport Authority Sr Nt Ser B1......... .| 08/09/2021. | Redemption  100.0000 64,992 | ............ 64,992 0 | e | e 64,992 05/09/2039.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. 1 09/27/2021. | Paydown [OOSR IOV 459,282 | .......... 459,282 | .......... 430,577 | coovvoens 41811 | | e 1T AT | e | s AT AT | i | s 459,282 | ... | e [ s 0 [ e 2,997 |09/25/2034.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. 1 09/01/2021. | Paydown et | s 2,778,307 | ...... 2,778,307 | ....... 2,872,292 | ........... 2,788,405 | ... | e (10,098) | ..o [ s (10,098) 2,778,307 | ..o [ e | oo 0 ... 75,334 | 12/15/2048. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |CM1 .. 1 09/01/2021. | Paydown JETSTUTRRRRIT IRV 877,048 | ......... 877,048 | ......... 903,332 | .oovvvi 880,600 | ....ovvvrrrrenns | e (3,552) (111574 L OIS I 877,048 | ... | e [ e 0 ... 22,721 | 08/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
617638 AS 3 |C13 .. | 09/01/2021. | Paydown 462,984 (2,127) 11/15/2046.
61773* AA 5 |Morongo Transmission LLC SrNt 3.320% | .. | 09/30/2021. | Redemption ~ 100.0000..........cccce. | covererrrermmmrirmmiiirinns | cvirieeees 116,318 | .......... 116,318 | .........116,318 0 [ oo [ e 118,318 | i | e | e | s 837 | 07/12/2051.
61945C AA 1 |Mosaic Co SrNt 3.750% 11/15/21........... ..108/15/2021. [ Call ~ 100.0000..........crurmrrrrirerne | errrrererrrerrrirmniserinns | corerns 7,000,000 | ....... 7,000,000 | ....... 6,936,160 4,632 | .o | ceeeenn0,998,112 | i | 1,888 ] 1,888 196,875 | 11/15/2021.
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .. 109/20/2021. | Call ~ 100.0000............. 97,381 | v 97,381 | oo 97,381 | oot 97,381 | oo [ e 0 [ oo [ e 97,381 [ oo | e | e 0 [ e 3,442 |09/15/2028.|1.B .....c.couce.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .. 1 09/01/2021. | Paydown 106 106 106 | v 106 | oo [ e 0 106 [ oo | cevveereiiieneis | cerevieneiienend 0 [ s 4 111/25/2033. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .. 1 09/01/2021. | Paydown JETSTTSRRTTOT IO 43,652 | ............ 43,652 | ........... 44757 | oo 44,407 | .o (755) (U4 | N IO 43,652 | ..o | e [ e 0 [ e 1,089 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64829G AA 7 |2016- .. | 09/01/2021. | Paydown SO I 74,102 | ... 74,102 | ..o TT1344 | o 76,902 | ..oovvvinvianns | s (2,800) (2,800) | ..o | s T4,102 | oo | e | v (U I 1,837 | 11/25/2035. | 1.AFE........
New Residential Mtg Ln Tr RMBS Ser
64829) AA 1 |2017- .. 1 09/01/2021. | Paydown 306,440 306,440 | .......... 316,890 | ..cooovvreee 315471 | e [ s (9,031) (9,031) | oo | v 306,440 | ...oocvirviins | e | e (U I 8,177 | 02/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829K BV 1 |2017- .. 1 09/01/2021. | Paydown JRTSTTTRRRTTON IOV 109,097 | ... 109,097 | .......... 113,235 | oo 112,672 | oo | v (3,575) (RIY5) ) IS I 109,097 | oo | e | e 0 [ e 2,941 | 03/25/2057. | 1. AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AQ 0 |2017- .. 109/01/2021. | Paydown ST IO 14,219 | .. 14,219 | o 13,437 | oo 13,518 | e | e 701 701 | s | s 14,219 | v | e | e (U I 365 | 08/27/2057. | 1.AFM.........
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New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- . [09/01/2021. [ PAYAOWN.......ocvvrrivrrirrireerrriniinns | cerierireeisseesssinenes | ceereeens 856,838 | .......... 856,838 | .......... 859,929 | ..cooovirrne 859,345 | ...covvrrrerirns (2,507) (2,507) [ oo | e 856,838 | ...oorvrcrirines | e | s 0. 22,893 | 09/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- . [09/01/2021. [ PAYAOWN.......covvrrivrrirrireernrinniine | cerierireeesseeissinenes | eeereeens 161,356 | ...covonee 161,356 ..172,524 . A71,182 ..(9,827) (9,827) WAB1,356 [ e e | 0 [ s 4,591 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830E AC 5 |2019- . 109/01/2021. | PaydOWN........ovvurvrririrerieiinirieirerins [ v | oven 1,666,256 | ....... 1,666,256 | ....... 1,724213 | ........... 1,716,827 | o | v (50,572) (50,572) [ v | e 1,866,256 | ...ovvvecrcinns | v | e (VN 41,960 |11/25/2058.|1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- . 109/01/2021. | PaydOWN........cvuireririrriernnieienns | v | s 441,423 | .......... 441,423 | .......... 447,343 | oo 445940 | ..o | e (4,517) (4,517) [ oo | e A41,423 | e | | s (V1 I 9,275 | 02/25/2049. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- . [09/01/2021. [ PAYAOWN.......oovvrrirrrireirerisniineiis | ceverseisseeisssisnenienes | aevee 1,200,112 | ....... 1,200,112 | ....... 1,232,459 | .....c..... 1,161,958 [ ..o | i 38,154 38,154 | .ooeveerieeiinns | e 1,200,112 [ oo v | v 0. 34,871 | 08/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .| 09/01/2021. | Paydown 205,957 205,957 | .......... 212,008 | ..cooovvrrnee 210,566 | ..oovvoncrrrriiens | e (4,609) (4,609) [ .oovevncereineins | e 205,957 | oo | cereereeninnins | e 0 | e 4,818 | 12/25/2058. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .| 09/01/2021. | Paydown 1497 | oo 1497 | oo 1,498 | oo 1,493 | 4 4 TA97 | e [ | v (U I 53 | 08/25/2033. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2021. | Paydown 396 396 396 | v 395 [ | e 0 396 | e [ [ e (U I 13 | 03/25/2034. | 1. AFM.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 . 109/01/2021. | PaYdOWN........cvvrvrrvrirerieiisennienns [ v | e 11,949 | ... 11,949 | s 11,854 | oo 87T | e | e, 72 T2 | e | e 11,949 | o [ v | e (01 I 444 |07/25/2034.| 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .| 09/01/2021. | Paydown 824 824 872 | o L15T: N (33) (33) 824 | e e | e (U1 I 31 |10/25/2034. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .| 09/01/2021. | Paydown 2,977 | e, 2,977 | e, 2,962 | oo 2,964 | oo | s 13 13 2977 | v | ceveerinenneis | e (11 IO 103 | 02/25/2035.| 1.A FM.........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 09/27/2021. | Paydown 4,953 | .o 4,953 | .o 2,401 | oo 2,401 2,551 4,953 | oo [ e | e (U1 I 42 | 04/25/2036.
665859 AM 6 |Northern Trust Corp Sr Nt 3.375% 08/23.. | .. | 08/23/2021. | MatUFity.........ccoooueverrenmiiiniiniiieins [ v | v 8,000,000 | ....... 8,000,000 | ....... 8,319,200 | ........... 8,036,850 | ...ccvvverrerins | ceerrne(36,850) | oo | e (36,850) 8,000,000 | ..veouurveerrries | v | evereiinnnnen0 | e 270,000 | 08/23/2021.
674599 CW 3 |Occidental Petroleum Corp SrNt 2.900%. | .. | 07/15/2021. | Call ~ 103.0000.........ccccorerermrermene | worrrrrmmrirnerrerirenirns | e 12,746,250 | ..... 12,375,000 | .....12,358,913 ...12,363,198 1671 | e | oo 12,364,869 | ....cooovvvrrvens | 10,131 | . 10,131 | 700,219 | 08/15/2024.
69352P AD 5 |PPL Capital Funding Inc Sr Nt 4.200% O.. [.. | 07/15/2021. | VAIOUS........ccorrerrerrrenerierienirneens | eeresersensesessensinns | seees 21,703,920 | ..... 21,000,000 | .....20,994,880 | .........20,999,104 323 20,999,427 ..1,218,420 | 06/15/2022.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2021. | PAYdOWN..........ccovvvemrinirierirereninns | ovvesereenienersneenes | vevirenes 794,562 | ... 794,562 | ......... 782,892 | ..coovvrinee 793,331 1,231 [ | e TIEEB2 [ i v | evvriieieenn0 [ s 5,599 | 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 09/27/2021. | PAYdOWN.............ocuereerrrenernerirerns | veverseessessernenienes | vevees 1,623,893 | ....... 1,623,893 | ...... 1,314,358 1,506,282 | ..o | e 10,646 | s | s 10,646 | ..ooovvvvvvrvcrs | vreenen 1,516,928 | i | 106,965 | ..........6,965 | ... 7,999 | 05/25/2035.
70163# AA 0 |Parliament Funding (Owl Rock) Nt 2.896.. .. | 08/26/2021. | Redemption ~ 100.0000..........cccc. | covvrrveemirmirverrens | crvi 1,600,000 | ....... 1,600,000 | ....... 1,600,000 1,304,202 0 | oo | e 1,600,000 | oo | e | eevveriinneennn0 [ 36,253 | 07/15/2030.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser |.. | 09/13/2021. | Redemption  100.0000 91,499 91,499 91,499 | oo 91,499 | oo | v 0 | oeveererrerrnnnns | errrerneeenen 91,499 [ | e | vevrveinereenn0 [ 2,745 | 09/13/2027.
730194 AC 6 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2021. | Redemption ~ 100.0000 275,149 275,149 0 | v | e 275,149 [ e | e | 0 [ s 8,254 | 09/13/2027.
73943# AD 5 |Prairie Breeze SrNtCIB 3.550% 05/01... |.. | 09/30/2021. | Redemption ~ 100.0000...........cccee | vorerrerrremmrverrenes | o 40,979 | ... 40,979 99 | | 0,979 | s [ [ | 1,678 |05/01/2039.
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .| 09/23/2021. | Redemption  100.0000 454 454 304 454 12/23/2031.
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 09/23/2021. [ PaydOWN.........c...vverrerevinirnerienins | veverneessseisernnerinenes | vveinneenne 16,529 | oo 16,529 | 918 | 918 | | e 15,811 | [ 15,611 [ v | e 16,529 | .ovoucveerrieens | e 03/23/2035.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- | .. | 09/22/2021. | PAYAOWN..........ovvvmrvierirnrineiiniinns | cevreerieeisseesseinenns | ceereeeens 725,751 | .o 725,751 | 110i622,130 | iiiiree850,120 | oo | e 75,831 | s [ s 75,631 | coovverierinees | cevveeenenns 725,751 | v | e 03/22/2038.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 09/22/2021. | Paydown 9,044 2,576 9,044 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 09/22/2021. | PAYAOWN..........cvvemmremiemneriererneenes | corvernerssenieseneens | seveerinns 19,543 7/ N IS 19,543 | oo | e 12/22/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | .. | 09/22/2021. | Paydown 7,913 210 7,913 12/22/2036.
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Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 |1A1 .| 09/01/2021. | Paydown 3,918 | v 3,918 | v 3,648 | oo 3767 | oo | v 151 151 3918 | e | e | e (V1 I 131 | 10/25/2033. | 1.A FM.........
RB Investment Associates CTL 7.220%
T492T#  AA 9 |12 .| 09/15/2021. | Redemption  100.0000 52,675 52,675 52,675 | ...... 52,675 0 | oevrereeernei | evrienrirnereD2,675 [ | v | cevreriieniiennn0 [ i, 2,543 | 09/15/2028.
RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 |2A1 5 ..109/01/2021. | Paydown 206,146 206,993 | ... . (134) e (199) [ 8,226 | 04/25/2035. | 3.B FM.........
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2021. | Paydown JEOTURTRTRRI Y 40,182 | ..o 43,610 | ... . . (4) . 43,632 ... (3,450) | .........(3,450) | ..oconee 1,896 |01/25/2037.
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2021. | Paydown 92,780 | .ovvvrnes 87,979 | ..cc.....64,256 | ....oocco..ec 64,256 [0 SOOI ISR 64,256 | ...ooveerirrrinns | e 28,524 | ......... 28,524 |........... 248 | 04/25/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/27/2021. | Paydown 203,135 203,135 | ..........174,095 ....174,095 29,040 rerernereneenn203,135 | o [ |0 | s 481 | 08/25/2037.
75513E BW 0 |Raytheon Tech Corp SrNt 2.500% 12/15/|.. | 08/26/2021. | Call  102.3741......ccvvrmerimmrrnernne | cererneernneissersenienes | cevv 4,504,463 | ....... 4,400,000 4,555,782 4,550,450 | ..oovvereiirins | reeene(B7,273) | s | e (YT | I w893 ATT | s [ c00en(931TT) | e (93,177) | 181,157 | 12/15/2022.
Renew LBASS Ser 2021-1 CIA  2.060%
75975B  AA 6 |11/ .. | 09/20/2021. | Paydown 205,141 205,141 ....205,110 31 | e | e 05,141 | s e [ | 1,648 | 11/20/2056.
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser .. | 09/27/2021. | Paydown vt | e 191,407 | .coovenee 191,407 | coovnneee 191,407 | oo 191,407 | oo [ e (0 OO DTN 191,407 | oo e [ e 0 | e 1,307 |06/25/2032. [ 1.AFM.........
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 .| 09/01/2021. | Paydown s | s 110,365 | .......... 110,365 | .......c.. 110,365 | ..oovvvvrinne 110,162 | oo . 2 2 | | e 110,164 | oo | s 201 | v 201 | . 2,911 | 11/25/2034. | 1.AFM.........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 ..109/01/2021. | Paydown e | e 43,795 | v 43,795 | oo 38,430 | .o 43,451 | .o . 343 343 | e | e 43,795 | oo v [ e 0 [ 1,472 | 05/25/2035. [ 1. AFM.........
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/27/2021. | Paydown 92,551 92,551 92,551 | ...... 92,551 0 . ...92,551 10/25/2031. [ 1.AFM.........
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2021. | Paydown JESTSUPIN RO 105,632 | ..ccoveeee 137,483 | ......... 124,894 | ..o 124,894 0 04/25/2035.|2.B FM.........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 [200 .| 09/01/2021. | Paydown 1,535 1,535 1,531 4 4 1,535 05/25/2033. | 1.A FM.........
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 09/01/2021. | Paydown JEOTURTRTURRII Y 42,673 54,664 38,410 | ...... 38,410 [ oo | e (1 ORI ISP 38,410 | oo [ e 4,263 | ..o 4,263 | ... 2,295 | 06/25/2036.|4.B FM.........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 08/01/2021. | Paydown 813 625 352 | i 352 [ i | e 0 352 | oo [ e 461 | oo 461 | oo 40 |09/25/2037.(1.D FM.........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 09/01/2021. | PaydOwN..........cccrvervvrnverernnnrrnnins | eovervvnnererinnsnrenns | coverienenn 74,650 | v 74,461 | 167,826 | oo 67,826 | ..o [ e (01 RO ISR 67,826 | ..o | 06,824 | 6,824 | 2,824 | 05/25/2037. |5.B FM.........
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2021. | Paydown ..74,903 0 . 74,903 | | 000 37,251 | 037,251 4,656 | 06/25/2037.|1.D FM.........
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 09/01/2021. | Paydown 144,400 |... N . 0 . 144,400 | ..o | 25,139 | 5,139 | 6,208 | 06/25/2037. |4.B FM.........
78081B 1 | Royalty Pharma PLC Sr Nt 0.750% 09/02/|.. | 08/05/2021. | Various.................... [ESTURTTORRPOURIO PP 22,114,230 | ..... 22,112,000 | .....22,114,611 | ......... 22,115,144 | oo, (914) (914) 22,114,230 | covvvvervenes v | o0 [ 96,342 | 09/02/2023. | 2.C FE.........
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 .| 09/01/2021. | Various............cco.eu.. 266,792 266,792 | .......... 279,943 | oo 269,105 | ..cooovrrririrs . (2,313) (2,313) [ v | e 266,792 | ..o | e | s 0. 12,296 | 11/01/2026.|2.B ..............
78532* AD 5 |Sabine Mining Co Sec Nt 4.580% 02/21/3 | .. | 08/21/2021. | Redemption  100.0000 500,000 500,000 | .......... 500,000 | ..cooovrrrnee 500,000 | ..oovvrrerrrririens | e (0 PO PPN 500,000 | ..cveorererrrnes | eerrreerenineins | e 0. 22,900 | 02/21/2032.|2B ..............
Salomon Bros Mtg Sec VIl Inc RMBS Ser
79548K ZJ 0 |19 .| 09/01/2021. | Paydown 97 97 98 7 [ s [ e 0 97 | oo e [ e (110 I 4 106/25/2028.|2.B FM.........
80386W AA 3 |Sasol Financing USA LLC SrNt 5.875% 0| .. | 08/17/2021. | Direct JEOTTRTRII PV 1,729,488 | ... 1,640,000 | ....... 1,356,699 | ....coovvnnc 861,756 | ..ovvrrrreriiens | o 40,938 [ ..o [ e 40,938 | ..o | i 1,438,224 | ..o | 291,263 | ....... 291,263 | ....... 71,372 | 03/27/2024.| 3B FE.........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .| 09/01/2021. | Paydown JESTSRUTIN RO 108,047 (1 PRI ISP 93,675 | .oovvevnrevennns [ 0 14,372 | 14372 | 2,388 | 02/20/2047.
82967N BE 7 |Sirius XM Radio Inc Sr Nt 4.625% 07/15.. | .. | 08/16/2021. | Call  102.3130.......ccrvrurerivrrrrrnns [ wrvrrvrirnnreriviseirens | overe 1,452,845 . (1,455) [ oovoceerneins | v 1,424,689 | ....ccoovvvrine (4,689 | .........(4,689) | ..... 104,175 | 07/15/2024.
832696 AH 1 |Smucker JM Co SrNt 3.000% 03/15/22... | .. | 07/26/2021. | Call ~ 101.7460 RO PP 3,052,380 | ....... 3,000,000 | ....... 2,956,335 2,991,144 4,109 2,995,253 | ..ooovvrvvrrvenns | e b TAT | i ATAT | 130,130 | 03/15/2022.
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Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .| 09/01/2021. | Paydown SOOI N 14,757 | oo 14,757 | oo 14,936 | oo 14,778 | s (22) (72} [N IR T Y A ORI ITRRIRY ISR (VI IO 654 |03/25/2030. | 1.AFM.........
84751P LP 2 | Specialty Underw & Residen Fin RMBS Ser| .. | 09/01/2021. | Paydown 24,352 24,352 8,193 02/25/2037.
84859M AA 5 it Air LBASS PTC Ser 2017-1 PTTB.... | .. | 08/15/2021. | Redemption ~ 100.0000................ [ ccorrrrerrrvrerrrmrie. (1,523) 02/15/2026.
863576 AC 8 o .| 09/01/2021. | Paydown N (31) 04/25/2035.|5.B FM.........
863579 CD 8 o .| 09/01/2021. | Paydown revenennn 13,536 (48) (48) 10/25/2034. [ 1.AFM.........
863579 VS 4 o .| 09/01/2021. | Paydown cevrnrennsensnens | e 421,485 | 421,433 | 329,405 | .....ccceee.329,405 | oo [ 0 08/25/2035.|1.D FM.........
86359B JU 6 o .| 09/01/2021. | Paydown 60 60 60 0 03/25/2034.
86359B WR 8 o .| 09/01/2021. | Paydown 58,869 | ..ccovonen 58,869 | ..o 59,255 (20) 07/25/2034.
86359B XL 0 .| 09/01/2021. | Paydown 1,253 | oo 1,253 | oo 1,225 24 08/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. | 09/01/2021. | Paydown JESTURTUIN R 344172 0 . . 11/25/2036.
86363A AA 5 |2006- .| 09/27/2021. | Paydown 95,890 12,318 ] 12,318 ... e 83,572 . ....95,890 01/25/2037.
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 09/30/2021. [ Call ~ 100.0000.........ccruverrrerrrre | errerereeriererneeenns | veverenes 377,181 | ......377,181 | ......... 377,181 | oo 77481 | s | e (0 OO DS 377,181 09/30/2039.
Towd Point Mortgage Tr RMBS Ser 2017-4
891730 AA 5 |C .| 09/01/2021. | Paydown reverenessrenenes | v 2,001,196 | ....... 2,001,196 | ....... 2,076,685 | ........... 2,075,309 | .ooovvevrrverires | e (T4,112) [ e [ e (74,112) 2,001,196 | ..ooocvvnrirenes | cevverinerrenin | e 0. 36,788 | 06/25/2057. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-2
89175V AA 1 |C ..109/01/2021. | Paydown 4978 | o 4978 | o 5,317 | oo 5,289 | oo (311) (311) 4978 | oo e | e (01 I 110 |03/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-5
89176V AK 8 |C .| 09/01/2021. | Paydown JEOTTTRII OV 1,297,849 | ....... 1,297,849 | ....... 1,361,566 | ...cccoonn. 1,359,298 | ....ovvevvrenies | e (3 1<10) U BRSO [(G31:10) ORI IS 1,297,849 | ..o [ o | e 0. 28,067 | 07/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 09/01/2021. | Paydown [ESTURUIN RO 686,764 | .......... 686,764 | .......... 682,581 | .ooovrrnne 683,073 | ..o | s 3,691 3,691 | oo | e 686,764 | ... | cerrneereniinins | e 0. 17,196 | 03/25/2058. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .| 09/01/2021. | Paydown [ESTTRTRTNIN RO 673,087 | .......... 673,087 | .......... 715,576 | oo 713,357 | ovvecvrerireees | v [C002{0) | R B (G040 IR IS 673,087 | .o | e | v 0. 13,032 | 07/25/2059. | 1.A FM.........
Tricon American Homes RMBS Ser 2019-
89612L AA 4 |SFR1 .| 08/01/2021. | Paydown JESTURTRTORORRII RN 11,011 | e 11,011 | v 11,011 | s 11,008 | .o . 3 3| s | e 11,011 | o | e | v (V1 IO 204 |03/17/2038.|1.AFE.........
Tricon American Homes RMBS Ser 2020-
89613) AA 8 |SFR2 .| 09/01/2021. | Paydown 8,707 | oo 8,707 | oo 8,707 | oo 8,706 | ..o [ e 0 8,707 | v | cevvmrrirerienins | cvveerierienens 0 | i 100 | 11/17/2027. | 1.AFE.........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 09/01/2021. | Paydown 257,662 1,466 12/10/2045.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 07/02/2021. | Various.................... 1,350 3 01/02/2029.
United Air Lines LBASS EETC Ser 2019-1
90931C AA 6 [C .. | 08/25/2021. | Redemption  100.0000 rreee | e 747,391 | ... 747,391 | ... 761,798 | .o 761,199 | oo | e (13,808) [ voovvuererrrine | veereriaes (13,808) [ ..voverrvervnrns | verrvernnee TAT,39T | s [ e | coverrenneinennd [ s 31,017 | 08/25/2031. | 1.E FE.........
United Air Lines LBASS EETC Ser 2019-1
90931E AA 2 |C .| 08/25/2021. | Redemption  100.0000 60,813 ..60,813 (43) (43) [ e | eerrenienenB80,813 [ i [ | errriinieenn0 [ 2,767 | 08/25/2031.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 09/01/2021. | Redemption ~ 100.0000 vt | e 123913 | ..........123913 0 | oeveeeeeenen | ererreenen 123,913 [ | e | eevveriieniieenn0 [ s 4,585 | 09/01/2031.
90932N  AA 1 |United Airlines LBASS PTC Ser 2018-1 Cl. |.. | 09/01/2021. | Redemption ~ 100.0000..........cccee | covrerermrernemrnmeirnenns | ceereeenns 190,712 | oo 190,712 | oo 190,712 | i 190,712 [ i | e 0 | v | e 190,712 [ e | e | eevrneienneenn0 [ s 8,773 | 03/01/2026. | 3.AFE.........
Hawkeye Energy Collab LLC Sr Nt
914034 AA 6 |3.620% .| 09/30/2021. | Redemption  100.0000 67,728 | ... 67,728 | ............ 67,728 | ..ovvvverin 67,728 | oo | v (1 PRI ISP 67,728 | oo [ e [ e 0 | e 1,839 |06/30/2050. [ 1.G PL.........
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/29/2021. | Various.................... RO PP 3,046,542 | ....... 2,834,831 | ....... 2,815,178 | .ovvvrnee 2,830,953 | oo . 631 631 2,831,584 | ..o | e 3,247 | oo 3,247 | ... 380,464 | 03/15/2024.|1.B ..............
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91736# AA 4 |United States of America BIA CTL GSA Gtd| .. .| Various..........cccco..... 519,944 519,944 | ... 516,339 | oo 519,232 | oo | e 71 T | e | s 519,944 | i s [ 0 [ 29,793 |03/15/2024.|1B ..............
91736# AB 2 |United States of America BIA CTL GSA Gtd| .. .|Call  107.8724... ...444,621 412,174 412,174 0 2174 | e | 0| 58,140 |03/15/2024.
91736# AB 2 |United States of America BIA CTL GSA Gtd| .. .|Redemption  100.0000.........cccccee | verererrrmrrmrirninrenne | e 75,374 | oo 75,374 | oo 75,374 0 w5374 | i | e | vcriiieen0 | 4,522 | 03/15/2024.
91740# 8 | United States of America BIA-2 CTL Alber. | .. J|Call 110.5431.....cii 4,257,708 2,897,878 | .....12,897,878 | .........12,897,878 0 v 12,897,878 ..1,945,909 | 10/15/2025.
91740# AA 8 |United States of America BIA-2 CTL Alber. | .. .| Redemption  100.0000, 644,461 644,461 | .......... 644,461 | ............. 644,461 | ..ovreeees | e 0 [ | creeireins 644,461 | oo | e | v | 24,757 | 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTLAPHIS Ls. | .. .| Redemption  100.0000 216,620 216,620 ...216,620 ....216,620 0 2216,620 | oo | e | o0 | s 7,800 |12/15/2026.
91821* 4 | Veteran Affairs Crown Point CTLLs Fin T.. | .. .| Redemption  100.0000..........ccocc. | woervrerrrrirerniirenenes 170,467 170,467 | ........170,467 | .............170,467 . 0 ATOABT | e | e | o0 | 6,389 |07/15/2031.
91831A  AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. .| Redemption  102.0420 1,997,982 1,958,000 | ....... 2,016,985 | .......... 1,987,375 | .o | v 10,608 | ..vvvveiinnis | e 10,608 | .....occovvvvs 1,997,982 | ..ooovviivcvins [ e | e | 102,602 | 04/15/2025.
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 . .| Redemption  100.0000..........cccce. | worvrrrermnnernerriiennes | i 79,004 | ..o 79,004 | oo 79,004 | oo 79,004 | ..o [ e (U OO ISV 79,004 | ..o | e | cerrrerrinennn0 | s 2,198 | 04/15/2032.|1.B ...cccoevnec
92837K AA 9 |Visio RMBS Ser 2020-1 CI A1 1.545% 08/| .. .| Paydown 141,928 141,928 | .......... 141,925 | oo 141,906 | .ooooocveeriies | e 22 72 TN [ 141,928 | oo | e | e | 1,511 | 08/25/2055. | 1.AFE.........
Visio RMBS Ser 2020-1R CI A1 1.312%
92837TM AA 5 |11 .| Paydown 261,530 261,530 | ......... 261,530 | ..ccooooneee 261,526 | ....coocvevviinnn 4 A | | 261,530 | .o [ [0 [ 2,325 | 11/25/2055. | 1.AFE.........
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .| Redemption  100.0000 65,587 | ............ 65,587 | ........... 65,587 | ..coovvv 85,587 | ..o [ eevereiieneiienens | e | eevvnnennnninen0 | s | s 65,587 | ..o | e | o0 | 2,900 |04/15/2022.|2.B ..............
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| Paydown 223,955 223,955 | .......... 220,648 | .............. 222,308 | ...ovveereiianis | e 1,648 1,648 | .o | v 223,955 | ..o | e [ o0 [ 3,707 |10/25/2033. | 1.AFM.........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .| Paydown 26,564 26,564 25,368 | ..... 26,370 | .o | s 193 193 | [ e 26,564 | ..coovvieeiins | e | o0 | 06/25/2034. | 1.AFM.........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .| Paydown 257,848 262,639 | .......... 248,249 | ... 248,249 | ..o | e 0 [ o | v 248,249 | ..o | 009,599 | 9,699 | L 4,861 | 11/25/2036. | 1.D FM.........
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl . .| Paydown 204,195 205734 | .......... 171,164 | oo AT1164 | oo | e 0 [ oo [ e 171,164 | oo | 20000233,032 | .........33,082 | ......... 4,052 |03/25/2037.|1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| Paydown 21,978 22,004 20,191 | o 20,191 | e [ 0 [ oo [ e 20,191 [ e 78T | il 1787 | 11/25/2036. | 1.D FM.........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 .| Paydown 320,044 320,044 | ......... 322,294 | .o 321,491 | [ s (1,447) (1447) | e | s 320,044 | ..o [ e [ ceveniceenn0 [ 10,946 | 03/25/2035.|3.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| Paydown 24,590 | ...ccooovenen 7,00 | oo 7158 | s 7,001 | oo | e (2) () 7,000 | oo | 17,501 | 117,501 | 1,434 | 03/25/2035. 4B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| Paydown 202,717 224793 | .......... 224624 | .............. 224,624 | ... [ (U OO IS 224,624 | ......cccovvivenns | 00nn(21,906) | ........(21,906) | ........ 8,060 |04/25/2035.|4.BFM........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .| Paydown 238,801 262,777 | .......... 260,695 | .............. 260,695 | .....covvveriinis | e LU ORI PV 260,695 | ...ovevvrrirenns | (21,894 | .o (21,894) | o 8,986 |05/25/2035.|3.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .| Paydown 241,150 253,032 ....253,900 ....253,440 4 4 W253444 | i (12294) | L (12,294) 9,189 | 06/25/2035.|3.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| Paydown 100,123 100,872 | .......... 101,140 | oo 100,742 | coovoceveciines | e 38 38 | s | s 100,779 | covveevvvene | cveeeerenn(657) | e (B57) | 3,783 | 06/25/2035.|3.B FM.........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 .| Paydown 38,965 | ............ 44,460 | ........... 34,992 | oo 34,992 | s | s 0 [ oo | e 34,992 | ..o | 03,974 | 3974 | 1,348 | 05/25/2036. | 1.D FM.........
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Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 . [09/01/2021. [ PAYAOWN.......ocvvrrivrrirrireerrriniinns | cerierireeisseesssinenes | ceereeens 149,308 | .......... 149,319 | .o 132,883 | .ovvvvvinne 132,883 | oo [ e (0 PRI DT 132,883 | oo | e 16,425 | ......... 16,425 | ......... 5,469 | 08/25/2035.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 09/01/2021. | Paydown 21,907 22,558 22741 | ... 22,650 (5) ...22,646 (739)] .... (739)] ... 10/25/2035. | 3.B FM.........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 . 109/01/2021. | Paydown 7182 | e 11,313 | s 11,162 | oo 11194 | e 2 Y/ IO IR 11197 | e [ e 4,015) | .ovvvee. (4,015) | covvrrnnn 418 |01/25/2036.|4.B FM.........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 .| 09/01/2021. | Paydown 240,796 225683 | .......... 188,953 | .ccvvvviiene 188,953 | ..o [ LU TR PPN 188,953 | oo | s 51,843 | ......... 51,843 | ........ 9,990 | 02/25/2036.|1.D FM.........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 .| 09/01/2021. | Paydown 29,046 | ...cooonce. 30,278 | v 29,219 | oo 29,207 | coovrererineiriens | eeereeineinnenins 0 | oo | eeereeereninn 29,207 | coooereeeenenrns [ e (161) ] covvereres (161) | ceonvene 1,293 | 11/25/2034. [ 1.D FM.........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 . [09/01/2021. [ PAYAOWN.......ocvvmrvrrirrireirnrinnins | cevveriseisseesssinenes | ceereeens 183,951 | .cvvvnnee 183,951 | ovvvns 86,800 | ..coovvcrrnnns 86,800 | ..ocvvrerirririens | e 97,152 97,152 | cooeveerieriiees | cerereeerenns 183,951 | oo | e [ e 0 | e 2,176 | 09/25/2036.| 1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 09/01/2021. | Redemption ~ 100.0000 20,583 20,583 20,583 | oo 20,583 | oo | e [0 USRI ISP 20,583 | oo [ e [ e (VI IO 917 |08/01/2027.|2.B ..............
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL < [09/15/2021. [ VAFIOUS.......ccouveervenrirerirererieinniens | cerierireresnsesssinnies | evereeens 135,676 | .......... 135,676 | .......... 142,052 | ..ocovvvrenne 138,793 | ovovveerrvernes [ v (3,116) (3,116) [ oo | e 135,676 | oo | o [ e 0| e 6,682 | 05/15/2032. | 1.B ....ccccvuve.
Wells Fargo Bank Northwest NA CTL CVS
94978% AX 5 |Co .1 09/10/2021. | Redemption  100.0000 67,366 | ............ 67,366 0 ....67,366 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 09/01/2021. | Redemption ~ 100.0000 242,439 242,439 0 ..242,439 11/01/2022.
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .| 09/01/2021. | Paydown 5818 | v 5818 | oo 5,682 | oo BT41 | oo [ e, 77 77 5,818 | e | cevrenrrenieninn | e (VI IO 192 | 04/25/2034.| 1. AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
95002X BA 2 |2020-C5 .| 09/01/2021. | Paydown ..70,954 4 08/15/2053.
96928* EA 1 | William Blair CTL CTL PTC Ser 2011-G 6 |.. | 09/15/2021. | Redemption ~ 100.0000 .43,714 0 01/15/2032.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2021. | Redemption  100.0000 258,662 0 12/23/2022.
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 A|[07/15/2021. | Redemption  100.0000..........ccoe | correrermrereerineinenns | ceereeens 166,400 | .......... 166,400 | .......... 166,400 | ..oooooverenne 166,400 | .ooouvvererenies [ e 0 01/15/2030. | 1.G FE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|07/15/2021. | Redemption  100.0000 128,000 0 01/15/2030.
335934 AT 2 |First Quantum Minerals LTD Sr Nt 6.875..|A|08/18/2021. | Direct ....545,950 (715) 10/15/2027.
867224 AA 5 |Suncor Energy Inc SrNt 3.600% 12/01/2. | A| 09/28/2021. | Call ~ 108.3813......cccoevvvrrverrerers [ wrverrerirnceserisennes | 00,877,160 | .......4,500,000 | ....... 4,509,810 (1,114) 12/01/2024.
98462Y B# 6 |Yamana Gold Inc Priv PI SrNt 4.760% 0. |.. | 09/08/2021.|Call ~ 102.2755... 8,000,000 0 03/23/2022.
000000 00 O |United Bank For Africa Sr Nt 7.750% 06.. | D| 09/20/2021. | Direct (7,394) 06/08/2022.
000000 00 O |Petkim Petrokimya Holdings SrNt 5.875.. | D| 07/29/2021. | Direct (3,239) 01/26/2023.
000000 00 0 |Ades International Sr Nt 8.625% 04/24/....| D | 07/08/2021.|Call ~ 104.3130... 0 04/24/2024.
000000 00 O |Ades International Sec Nt 8.625% 04/24.. | D| 07/08/2021. | Call ~ 104.3130 (888) 04/24/2024.
000000 00 O |Saka Energi Indonesia PT SrNt 4.500%.. | D|09/13/2021. | Direct 5,745 05/05/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 4.755% | D | 08/24/2021. | Direct (3,385) 11/11/2024.
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 5.250%..... D| 09/20/2021. | Direct 7,031 02/05/2025.
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.750%.. | D|08/17/2021. | Direct (1,425) 02/15/2025.
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 6.500%..... D| 08/18/2021. | Direct (1,680) 01/08/2026.
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000000 00 O |TC Ziraat Bankasi AS Sr Nt Ser REGS 5..| D | 09/20/2021. | Direct 294,750 | .......... 300,000 246 246 | .o | 294,816 | e (B0) [ i (68) | 10,302 | 03/02/2026.|4.B FE.
000000 00 O |MHP Lux SASrNt 6.950% 04/03/26........ D | 09/28/2021. | Direct 691,475 650,000 (2,124) (2,124) | v | e 886,679 [ i | 8796 | AT96 | 27,501 | 04/03/2026.
000000 00 O |MTN Mauritius Investments Sr Nt 6.500% | D{ 09/23/2021. | Direct 229,500 200,000 (2,214) (2,214) [ v | v 217,327 | i | 0l 12473 | 012,173 | e 12,422 | 10/13/2026.
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.875%.. | D|08/19/2021. | Direct 309,810 300,000 | ..........240,375 | ..coocccere 243,110 | v | e 4,310 4310 [ [ e 247,421 | | 62,389 | ......62,389 | ....... 20,453 |02/26/2027.
000000 00 0 |NexaResources SA SrNt 5.375% 05/04/2 D | 08/06/2021. [ DIFECE.........ccrvrermreernmreierssrisenens | rvveersssisseenssnisnees | oveenens 742,375 | .......... 700,000 TT1,688 | oo [ e | v (4,848) (U :7E:) N SN 766,839 | ..o | e (24,464) | ........ (24,464) | ....... 28,435 | 05/04/2027. | 3.AFE.........
000000 00 O |OQSAOC SrNt 5.125% 05/06/28............ D[ 08/16/2021. [ DIFEC..........oorveerreeerieeereiieneiienes [ cevieneiiseeienniienns | v 505,500 | .......... 500,000 503,125 | ..o | e (28) (V/2:) | N IS 503,098 | ..o | e 2,403 | ........... 2,408 | ... 7,260 |05/06/2028.|3.C FE.........
000000 00 O |VTRFinance BV SrNt 6.375% 07/15/28.. | D | 08/13/2021. | Direct 243,697 230,000 | .......... 250,575 | ..o | e (2,965) (2,965) [ ..o | e 247,610 | .ovvveerrieens [ s (3,914) | ... (3,914) | ....... 13,101 | 07/15/2028. | 4.AFE.........
Cemex SAB DE CV 1st Lien 5.450%
000000 00 O |11/19/ D | 08/16/2021. | Direct 219,750 200,000 | .......... 221,000 | oo | e (479) (A79) [ oo [ e 220,521 | .o [ s (24D ] T | e 2,695 |11/19/2029.|3.CFE........
000000 00 O |Globo Comunicacoes SrNt 4.875% 01/22/ D | 08/19/2021. | DIfECL.........cooerveeuemeermeeiereiieneiins | coreveesesiesesienesies | ceeveens 513,250 | .......... 500,000 | .......... 521,250 (232) (232) | cveveernrinernns | vrrirneenn521,018 | i [ s (7,768) | .........(7,768) | ....... 14,286 | 01/22/2030.
000000 00 O |Braskem Netherlands SrNt 4.500% 01/31|D | 08/19/2021. | DIf€Ct........cveeurvermrrerrrererrirnreiies | covereressinessinessinns | evvenns 1,037,900 | .......... 970,000 1,005,840 | ..coooeieern 19,976 | oo | e (1,440) (1,440) | ...cooovrcvriven | e 1,004,400 | oo [ i 33,500 | ........33,500 | ...... 39,689 | 01/31/2030.
AES Panama Gerneration HL Nt 4.375%
000000 00 0 |05 D| 08/17/2021. | Direct 206,268 200,000 | ......... 209,000 | ..o | e (108) (108) [ cvoooevevreirens [ e 208,892 | ..oveerriiens [ e (2,624) | .......... (2,624) | ......... 1,920 | 05/31/2030.
000000 00 O |JSM Global Sarl SrNt 4.750% 10/20/30... | D | 08/23/2021. | DIr€Ct........ccooeirverrriiireiiniiisciiins | coveveseesisseisnniins | oo 1,017,950 | .......... 980,000 | ....... 1,042,510 | oo | e (2,659) (2,859) | ..oovvvoeienis | e 1,039,851 | ..o | v (21,901) | ....... (21,901)] ....... 33,305 | 10/20/2030.
000000 00 0O |Country Garden Hid Co 1st Lien 3.300%.. | D | 09/23/2021. | DIf€CL.........cocrrveummreummreeereiieneiins | coreeereresieessienesies | ceeveoend 649,125 | ......... 700,000 1,051 | e | e 883,176 [ s | 1 (34,051) | (34,051)| ....... 16,363 | 01/12/2031.
000000 00 O |Intl Airport Finance SA 1st Lien 12.000...... D[ 08/16/2021. | DIfECE.......veourverrrrerreireeisenriienes | cevinesiinesriesssiiens | v 600,605 | ......... 558,703 1,466 | ..o | v 522,116 [ | 078,490 | e 78,490 | ....... 62,016 | 03/15/2033.
000000 00 0 |Office Cherifien Des Pho SrNt 6.875%.... | D | 08/19/2021. | DIfECL.........cocrrvermmeerceeiereiieneiies | coreverseeniesesisnniens | ceeveaend 648,028 | ......... 530,000 (1,071) | o | cveeeeeenn859,959 | | e (11,932) | (11,932) | ....... 23,287 | 04/25/2044.
00654A AA 4 | Adani Green Energy UP SrNt 6.250% 12/| D | 07/13/2021. [ DIf€CE...........orveerreeeriieniereniiienes [ cevieneeieneiieeeiiines | v 685,100 | .......... 620,000 (4,116) | oo | v 851,074 [ s | 0000..34,026 | e 34,026 | ... 23,142 | 12/10/2024.
11042T AA 1 |British Airways Pic EETC  3.800% 09/201.. | C| 09/20/2021. | Redemption  100.0000 54,988 54,988 0 [ [ e B4,988 | i | e | (U I 1,567 | 06/20/2031.
11043X  AA 1 |British Airways Plc EETC  3.300% 06/15/.. | C | 09/15/2021. | VAIIOUS...........coocurvverrerirrerieneiiins | coreverenesiesesisneiies | ceeviens 302,305 | .......... 302,305 | .......... 302,305 | .oooerenns302,305 | oo | e 0 [ oo [ e 302,305 | ..o | e [ e 0 [ e 7,482 | 12/15/2032.
Cemex SAB de CV Sec Nt 5.450%
151290 BV 4 [11/19/29 D[ 08/16/2021. | DIFEC..........oorveereeeereeiereiieneiienes [ e | v 466,969 | ......... 425,000 | .......... 439,430 | oo 438,086 | oo [ s (1,032) (1,082) | oo | s 437,034 | ..o | e 29,935 | ......... 29,935 | ... 17,308 | 11/19/2029.
Cemex SAB de CV Sr Sec Nt 7.375%
151290 BW 2 |06/05 D| 08/16/2021. | Direct 225,000 200,000 0 06/05/2027.
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... | D | 08/31/2021. | Direct 288,122 290,299 | .......... 194,905 | .oiiinii202,591 | oo | e 15,704 | i [ s 15,704 | oo 04/01/2024.
37959D AB 0 |Globo Comunicacoes Sr Nt 4.875% 01/22/| D| 08/23/2021. | DIFECL..........couerveemrreremieeriiieneies | woerereesesiesssienenes | e 1,158,750 | ....... 1,130,000 1,110,698 | ....o.cce0r688,789 | oo | i 950 950 01/22/2030.
53227Q AB 4 |Light Servicos Energia SrNt 4.375% 06... | D | 09/23/2021. | DIf€CL.........cveumrverrierrrieereieeneiis | cerevieesineesinnenins | cevvesees 498,713 | .......... 495,000 | .......... 495,000 | ..o [ e | e 0 06/18/2026.
55292W AA 8 |MC Brazil Dwnstrm Nt 7.250% 06/30/31.. | D| 08/19/2021. | DIFECt..........oovurrerreiiiriiiiniiieniies | coererieseiissniennies | e 817,935 | .......... 790,000 0 06/30/2031.
59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31| D | 08/19/2021. | Direct 276,220 280,000 . 0 05/04/2031.
600814 AN 7 |Millicom Intl Cellular Sr Nt 5.125% 01...... D 08/18/2021. | DIFECE........coerverrererererrenirsriaeriens [ e | v 187,650 | .......... 180,000 | .......... 182,700 (216) 01/15/2028.
67624L 2A 5 |OQSAOC SrNt 5.125% 05/06/28............ D[ 09/15/2021. [ DIFECE.......c..oucveecreoereiiereiieneiienes [ ceviereeieeieieneiiines | i 1,055,177 | ....... 1,030,000 1,030,000 0 . , 05/06/2028.
71647N BD 0 |Petrobras Global Finance SrNt 6.900%... [ D| 08/13/2021. | DIFECL.........cvverurrermrrirerrirneeiinnnins | woreenrirseesieessinennes | oveeees 1,456,410 | ....... 1,230,000 1,296,025 (316) | cvvvvevrriverins | e 1,295,828 | i | e 160,582 | ....... 160,582 | ....... 64,906 | 03/19/2049.
71647N  BE 8 |Petrobras Global Finance SrNt 5.093%... | D| 08/16/2021. | Direct 630,720 | . .576,000 576,638 564 53,163 53,163 | ....... 26,932 |01/15/2030.
71654Q BX 9 |Petroleos Mexicanos SrNt 5.625% 01/23 | D | 08/13/2021. | Direct 328,860 | ......... 405,000 | ..........327,645 515 | oo | vereerenn 328,160 [ s | e 700 | 700 | 12,909 | 01/23/2046.
830505 AT 0 |Skandinaviska Enskilda Banken SrNt 1...|D|09/13/2021. | Maturity...........cc.cco...... 8,500,000 8,500,000 | ....... 8,463,705 | .........8,494,736 | ......cccoooriiinns | conns 5,264 5,264 | ..o | 200000ee8,500,000 | oo [ [ s 0 ... 159,375 | 09/13/2021.
Svenska Handelsbanken AB Sr Nt
86960B AQ 5 |1.875% D 09/07/2021. | MALUFItY.........oocverrirrieriiniireiiieiins [ e | v 4,000,000 | ....... 4,000,000 3,987,256 | ..........3,998,196 | ..o | v 1,804 1,804 | e | e 4,000,000 | ..vooonveennrins | v | e 0. 75,000 |09/07/2021.|1.C FE.........
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90014T AG 6 |TC Ziraat Bankasi AS Sr Nt 5.375% 03/0. | D| 09/20/2021. [ DIFECL........ocrvererrimreerermnrieernrisinnns | ervsrerensesssssessneninns | evrvernnd 668,100 | .......... 680,000 | .......... 676,226 | ..o | e | s 461 461 | e | e 676,687 | ...covviirerres | e (8,587) | ..vvvee. (8,587) | ..o 23,351 | 03/02/2026. | 4.B FE.........
WPP Finance 2010 Sr Nt 3.625%
92936M AC 1 |09/07/22 C| 07/15/2021. | VaMIOUS.........oooevirieriniiieiieriiins | ervisnriesienisniienns | oo 31,083,300 | ..... 30,000,000 | .....29,926,300 29,990,117 ..2,013,750 | 09/07/2022.
G0369@ AK 2 |Anglian Water Services Fin plc Sr Nt Ser... | D|09/08/2021. [ Call  101.1152.......ccvvviinviiinnies [ o | o 40,446,070 | ..... 40,000,000 | .....40,000,000 | .........40,000,000 |....ccccocimmmiies | crvirmmmirimmiians [ ervvmnniiinnins | o0 i | s 40,000,000 ..2,017,336 | 12/05/2021.
G0369@ AQ 9 |Anglian Water Services Fin plc Sr Nt Ser... | D|09/08/2021. [ Call  104.6675.........ccccourvvrmmrens | coveremerirerniiinneirinns | o 20,933,507 | ..... 20,000,000 | .....20,000,000 20,000,000 ..1,869,618 | 10/01/2022.
G0369@ AV 8 |Anglian Water Services Fin plc Sec Nt....... |D{09/08/2021. | Call  109.3048........cccocuerrrmsccs | covvssrmrsivmrinsins | o 10,930,483 | .....10,000,000 | .....10,000,000 | ........:10,000,000 | cecevrevererrc | cvmrvvrerrsins [ omsrmmsnniis | corsrerennsinn0 | v | o 10,000,000 |..coccrvreen 1,321,366 | 11/26/2023.
G4622# AE 9 |09 C| 09/16/2021. | Maturity 0,000,000 | .....30,000,000 | .....30,000,000 30,000,000 ..1,512,000 | 09/16/2021.
G8967# AR 4 |Triton Container Intl Ltd Sr Sec Nt Ser....... C| 08/30/2021. | Call 2,031,180 | ....... 2,000,000 | ....... 2,003,596 2,000,421 | oo | e (421) | e (421) ] 90,397 | 03/31/2022.
G9284# AY 3 |Vitol Finance Ltd SrNt 5.740% 07/28/2.... | C | 07/28/2021. | MALUFiLY............ovvverrrriirciicniiinins | oo | e 25,000,000 | ..... 25,000,000 | .....25,000,000 25,000,000 ..1,435,000 | 07/28/2021.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D | 08/19/2021. | Direct ...394,245 ...378,000 ..388,215 16,677 | 01/15/2028.
L8038 AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 09/15/2021. | Redemption ~ 100.0000. 288,000 288,000 ..288,000 JERTOURRORPPOON | B IO 11,880 | 09/15/2027.
L8367# AA 1 |Shurgard Luxembourg Sarl SrNt Ser A 2. | .. | 07/24/12021. | MALUFLY........coooorvverrieiriiereiiecens | coreeieseeienniieneiins | ceves 16,479,400 | ... 16,479,400 LA T41,773 .16,479,400 | .(2,370,200) | ... ...(2,370,200) | .....250,959 | 07/24/2021.
N5657T AJ 5 |Metinvest BV SrNt 8.500% 04/23/26....... D | 08/20/2021. | Direct . 228,500 200,000 ..208,014 .20,486 ..20,486 | ....... 14,214 | 04/23/2026.
N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. [D|09/07/2021.|Call ~ 105.6673...........cccoourmmmrinns | wvmrmreemmiranniiinnies | o 18,602,727 | ..... 17,605,000 | .....18,011,660 | ........17,729,009 | .....ccccoovcvunne | ceeerie(30,273) | ovviiiriiians [ erieeene(30,273) | o 17,698,736 ...(93,736) | ........(93,736) | ..1,757,746 | 03/30/2024.
P7354P  AA 2 | OI SA SrNt-PIK 10.000% 07/27/25......... D | 09/14/2021. | DIreCt.......cvooiiveirienriessriiseniinenes | covinniisssnissssiinnns | e 1,123,731 | ... 1,180,000 | ......1,230,245 | ............334,139 [ oo | eeeenenn(5,200) [ v [ eviiennnnnn(5,200) [ o | e 1,224,889 | i, ...(101,158) | ...... (101,158) | ....... 98,299 | 07/27/2025.
3899999. Total - Bonds - Industrial and Miscellaneous.. ...994,245,483 |....981,596,874 |....988,497,228 . 1,747,773 .(2,370,200) | ..1,610,841 759,359) | 40,112,372 XXX
Bonds - Hybrid Securities
Alabama Power Cap Tr V LBASS Fx-to-Flt
01039X AA 8 |G .. [ 07/01/2021. | Various.................. e | s 22,000,000 | ..... 22,000,000 | .....22,067,380 | ......... 22,050,254 | ...coovviieriiies | e (50,254) | ..o [ s (50,254) 22,000,000 | .ooooveeniien | e | e 0 ... 554,093 | 10/01/2042. | 1.GFE.........
74959R  AB 2 |RIO Tr ABS Ser 1999-1 CI B Ctf 0.000%.. .. [ 07/31/2021. [ Call = 113117 ..o | e | e 27,883,355 | ... 24,650,000 | ....... 1,721,719 | o 1,727,719 [ i | e (1 RN ISP 1,727,719 22,922,282 |...22,922,282 | ..3,233,355 | 07/31/2029.|2B ..............
74959R AD 8 |RIO Tr ABS Ser 1999-2 CI B Ctf 0.000%..|.. | 09/13/2021. |Call  114.8645..........ccccccciummiiins | eovmmmivsnmiisnniiinnnies | o 39,542,116 | ..... 34,425,000 | ....... 2,668,626 .2,668,626 0 2,668,626 31,756,374 |...31,756,374 | ..5,117,116 | 08/31/2029. | 1.E ..............
4899999. Total - BONdS = Hybrid SECUMHES...........cvuiirierii i et | oo 89,425,471 | ..... 81,075,000 | .....26,463,725 6,446,599 | ......occcee0 | ....i(50,254) | ..o [ I (50,254) 0 26,396,345 0 | 54,678,656 |...54,678,656 | ..8,904,564 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 0 |Centric Brands Inc 1st Lien Exit Term Ln... |.. | 07/12/2021. | Tax Free Exchange 80,075 203 203 10/29/2023.
000000 00 O |Quintiles IMS New TermLnB Nt 1 1.834. |.. | 09/14/2021. | Redemption ~ 100.0000 91,519 (144) (144) 03/06/2024.
000000 00 O |SovosLLC Revolver#2Nt1 5.750% 04/2|.. | 08/12/2021. | Redemption ~ 100.0000 820,696 0 04/29/2024.
000000 00 O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 09/30/2021. | Redemption  100.0000.. .12,505 13 12/15/2024.
000000 00 0 |6.250 .| 09/30/2021. | Redemption ~ 100.0000 357 0 12/19/2024.
Animal Supply Company New 1st Lien
000000 00 O |Term .. | 09/30/2021. | Redemption ~ 100.0000. 1,055 | oo 1,055 | oo 891 | s L7 PRI IR 161 161 1,055 | oo | e | e (U I 17 | 08/14/2025.|5.B Z............
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 09/30/2021. | Redemption  100.0000 765 765 768 | o 1 [RIS I (3) 3) 765 | oo [ [ e (U I 11 | 09/20/2026. | 2.C FE.........
American Construcion Src Opco Term Ln
000000 00 O |Nt . 107/01/2021. | Redemption ~ 100.0000..........ccevs | vorrvrererrrersrrseirens | crvrerenns 442,068 | .......... 442,068 | ......... 433,226 | oo | e | e 8,841 8,841 | .o | e 442,088 | ..o | e | e 0 [ 9,485 | 04/01/2027. [4.AZ............
AxiomSL Group Term Loan Nt 1 7.000%
000000 00 0 |12 .1 09/30/2021. | Redemption  100.0000.........ccrvee | verrererermrirernnneires | vvereriees 12,438 | ............ 12,438 | ...ccooec. 12,313 | o | e | e 124 124 | e | e 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...........cccc. | corvvermmrermmmrirmmniras | coveviians 15,000 | oo 15,000 | ..o 14,925 | s [ | s 75 75 | e | e 15,000 | ovvvoeeveniis | e 02/10/2028.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 09/30/2021. | Redemption  100.0000 3,907 | oo 3,907 | oo 3,848 | s 3,863 44 3,907 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 09/30/2021. | Redemption ~ 100.0000 578 578 567 . 1 578 04/15/2025.
00228* AA 4 |ATIRestoration LLC 1st Lien Term Ln Nt... | .. | 09/30/2021. | Redemption  100.0000. 2228 | oo 2228 | oo 2175 | oo 2475 | oo | e 53 53 2,228 07/31/2026.
00228* AB 2 | ATl Restoration LLC 1st Lien DD Term Ln. |.. | 09/30/2021. | Redemption  100.0000 339 339 334 | s | e, 4 4 339 07/31/2026.
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00797 AA 5 |Aero Operating LLC Term Ln Nt 1 6.583%| .. | 07/01/2021. | Redemption ~ 100.0000 2,333 | oo 2,333 | v 2,274 2,281 51 2,333 .110 | 02/07/2026. | 3.APL....
00797 AB 3 |Aero Operating LLC Delayed Draw Term Ln| .. | 07/01/2021. | Redemption ~ 100.0000. 668 0 668 02/07/2026. | 3.APL..........
01370# AA 4 |Alcami Holdings LLC 1st Lien Term Ln Nt.. .. [ 09/30/2021. | Redemption  100.0000 3,750 71 3,750 07/12/2025. | 5.A FE.........
02358@ AA 0 [5.084% ’ .1 07/01/2021. | Redemption  100.0000, 8,277 140 8,277 11/25/2025. |4.BPL....
02922X AK 4 | American Renal Holdings Inc Term Ln Nt 1 |.. | 09/30/2021. | Redemption ~ 100.0000 18,750 LT I IR 18,750 | .ovoecrvrrirnnns 01/25/2027.
03979* AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07| .. | 09/30/2021. | Redemption  100.0000 7,500 212 7,500 07/20/2026.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. | .. | 09/30/2021. | Redemption ~ 100.0000 33,050 . L[ I OO I 33,050 | .o 06/27/2024.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 09/30/2021. | Redemption  100.0000. 5,096 ceverennnnn 4,985 . 74 5,096 . 03/11/2024.
12702# AA 0 |Bakemark Holdings LLC Term Ln Nt 1 6.2{.. [ 09/03/2021. | Redemption  100.0000 . 2,522,448 | ......2,522,448 | ....... 2,446,774 | ........... 2,486,009 | ...oovvrrrerres | e 36,438 36,438 2,622,448 | ....ovvvvrnc | e | 0| 35,090 | 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1] .. | 09/03/2021. | Redemption ~ 100.0000..........cccoes | covurrerrerrreriracernennns 1,374,474 | ... A3T4474 | ... 1,353,857 | ..oovrenae 1,363,581 [ .vereererineens | v 10,893 | ovoeeeiens | s 10,893 [ .o | e 1374474 | e | e | eevrsennenenn0 [ 73,610 | 08/14/2023.
Spectrum Auto (CC SAG Acq) New Term
12745% AA 9 [LnN .| 09/30/2021. | Redemption  100.0000 7,969 ....7,969 ....7,850 120 7,969 10/02/2025.
14173@ AA 8 |CarePathrx Midco Inc Term Ln Nt 1 6.83. |.. | 09/30/2021. | Redemption  100.0000 ..10,811 .10,811 ..10,541 241 05/14/2025.
15644G ~ A* 5 |Centric Brands Inc DIP Ln Nt6 6.500%... |.. | 08/24/2021. | Redemption ~ 100.0000 19,472 0 10/09/2025.
15644G ~ A* 5 |Centric Brands Inc DIP Ln Nt4 6.500%... |.. | 08/03/2021. | Tax Free Exchange 90,058 0 10/09/2025.
15644G  A* 5 |Centric Brands Inc DIP Ln Nt5 7.750%... .. | 07/13/2021.| Redemption  100.0000 33,102 0 10/09/2025.
16117L BX 6 [N .| 09/30/2021. | Redemption  100.0000 37,879 730 02/01/2027.
20602* AB 6 |Concert Golf Partners LLC Delayed Draw T|.. | 09/30/2021. | Redemption  100.0000 199 2 08/20/2025.
22526@ 5 | Concert Golf Partners LLC Term Ln Nt 1.... | .. | 09/30/2021. | Redemption  100.0000. 2,508 40 08/20/2025.
DRB Holdings LLC Term Ln Nt 1 5.834%
23361* AA 3 |1 .| 09/13/2021. | Redemption  100.0000 3,889,295 | .......3,889,295 | .......3,791,843 | ..........3,840,203 | ...cccoviviirus | crerrennd9,092 | it [ 49,092 3,889,295 | .ovoeveereee | eeveeerieeresenies | erceerirerirenend0 | 179,772 | 10/06/2023.
23363# AC 3 |DRS Holdings Inc Incremental Term Ln Nt. |.. | 09/30/2021. | Redemption ~ 100.0000 3,959 99 3,959 | s | verrerrnennenns | 0 | s 96 | 11/01/2025.
25403# AU 0 |Diligent Corp Term Ln B-3Nt 1 6.750%... |.. | 09/30/2021. | Redemption  100.0000 3,000 30 3,000 | .o | e | 0 | e 98 | 08/04/2025.
26887@ AA 9 |EP Wealth Advisors LLC Term Ln Nt 1 6..|.. [ 09/30/2021. | Redemption  100.0000 1,364 33 1,364 [ oo [ | veererennneen0 i 65 | 09/04/2026.
EP Wealth Advisors LLC Delayed Draw
26887@ AB 7 |Term .| 09/30/2021. | Redemption  100.0000 327 4 327 09/04/2026.
28622@ AA 5 |Elevation Services Holding LLC Term Ln N |.. [ 09/30/2021. | Redemption  100.0000 1,286 32 1,286 12/18/2026.
28622@ AB 3 |Elevation Services Holding LLC Delayed D |.. | 09/30/2021. | Redemption ~ 100.0000 1,714 0 1,714 12/18/2026.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 1,286 0 1,286 08/21/2023.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange 1,496 0 1,496 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 1,043 0 1,043 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange 1,216 0 1,216 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption  100.0000 619 0 619 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange 724 0 724 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption  100.0000 5,855 61 5,855 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange 6,689 18 6,689 08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 09/30/2021. | Redemption ~ 100.0000 1,725 20 1,725 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000. 2,394 15 2,394 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000 452 4 452 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Tax Free Exchange 177,405 387 | s | s 177,405 | oo 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000 3,668 51 3,668 11/10/2023.
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35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000. 459 459 455 | s 455 4 4 459 11/10/2023.
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1.. | 07/29/2021. | Redemption  100.0000 22,531 22,531 21,967 FS1CK I N IR 22,531 02/12/2027.
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1| .. | 09/16/2021. | Redemption  100.0000 9,796 | ..o 9,796 | ..o 9,551 245 9,796 02/12/2027.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 150 | o [ e 10,067 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 07/30/2021. | Tax Free Exchange. 35 9,917 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 09/30/2021. | Redemption ~ 100.0000. 0 2,012 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 07/30/2021. | Tax Free Exchange. 0 2,012 09/18/2023.
GB Auto Service Inc Delayed Draw Term
36147@ 4 |Ln .1 09/08/2021. | Redemption ~ 100.0000..........ccceu | corvrerermmermernrinnnes | ceereeens 376,104 | .......... 376,104 | .......... 372,063 | ..cocovvrneee 130,399 | oo | e 4,026 4,026 | oo | i 376,104 10/19/2024. [3.C Z............
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .| 09/08/2021. | Redemption  100.0000 868,416 | .......... 868,416 | .......... 858,647 | ..coccvvvene 859,489 | ...oovrvivirirens | s 8,927 8,927 | .ovoeveeinis | e 868,416 10/19/2024. [3.C Z............
36198@ AA 2 |TPC Broadband Holdings Term Ln Nt 1 7.].. | 09/30/2021. | Redemption ~ 100.0000..........ccrer | cormrrrmerremiremeneenns | cevrreienens 12,402 | oo 12,402 | oo 12,402 | oo, 12,402 [ .o | e (1 PRI ISP 12,402 06/01/2025. |4.BPL..........
TPC Broadband Holdings Delayed Draw
36198@ AC 8 [Term L .| 09/30/2021. | Redemption  100.0000 4,276 46 4,276 06/01/2025.
36221@ AA 3 [5.500 .| 09/30/2021. | Redemption ~ 100.0000 2,872 42 2,872 02/28/2027.
GPM Investments LLC Delayed Draw Term
36221@ AB 1 [Ln .| 09/30/2021. | Redemption  100.0000 1,117 27 1,117 02/28/2027.
39341# AA 0 | Green Street Parent LLC Term Ln B Nt 1... | .. | 09/30/2021. | Redemption ~ 100.0000..........ccccce | covernrirmmivemniverrens | o 10,000 LT N I 10,000 08/27/2026.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 09/30/2021. | Redemption ~ 100.0000...........cccee | cereremrmrememmrerirenes | vveiveenne 15,000 T N O I 15,000 11/01/2024.
Harvest Hill Beverage Company New Term
41755@ AA 7 |L .| 09/30/2021. | Redemption  100.0000 225,000 225,000 | .......... 219,375 | oo 219,619 | oo | e 5,381 5,381 | oo | e 225,000 08/28/2026.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/30/2021. | Redemption  100.0000. 8,319 | cvereren8,319 | 8,152 | 8,233 [ | e 86 86 8,319 10/31/2023.
44969C BF 6 |Quintiles IMS New Term LnB Nt 1 1.834. .. | 08/13/2021. | Tax Free Exchange 1,931,794 (708) (708) 1,931,794 03/06/2024.
44989* AA 1 |IQNavigator Inc 1st Lien TLNt1 5.631..... .. | 09/30/2021. | Redemption ~ 100.0000 152 ....15,672 08/20/2024.
45004K AC 0 |Information Resources Inc 1st Lien Term... | .. | 09/30/2021. | Redemption ~ 100.0000 ....6,830 ....6,849 51 6,899 11/07/2025.
452526 A# 3 |Immucor Inc 1st Lien Term Ln Nt 1 6.75... .. | 09/30/2021. | Redemption ~ 100.0000 ..16,696 .16,724 312 ....17,036 07/02/2025.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.132%...... .| 09/30/2021. | Redemption  100.0000 4,069 ...4,069 ...3,929 140 4,069 05/01/2024.
48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...] .. | 09/30/2021. | Redemption ~ 100.0000 7,89 | .o 7,894 | oo 1737 | i TTT9 | i | v 115 115 7,894 07/01/2024.
K2 Insurance Services LLC Delayed Draw
48240@ AB 3 |T .| 09/30/2021. | Redemption  100.0000 0 1,360 07/01/2024.
48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... .. | 09/30/2021. | Redemption  100.0000, 17 1,961 11/07/2026.
48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 09/30/2021. | Redemption ~ 100.0000 4 431 11/07/2026.
48773# AD 2 |Kellermeyer Building Sves Term Ln #4 Nt.. | .. | 09/30/2021. | Redemption  100.0000 36 1,808 11/07/2026.
48881# AB 5 |EnEngineering LLC (Kene Acq) Term Ln N{ .. | 09/30/2021. | Redemption ~ 100.0000 35 2,114 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 09/30/2021. | Redemption  100.0000 3 352 08/07/2026.
51206# AA 9 |AlFire Term Ln Nt 1 6.750% 03/22/27..... .| 09/30/2021. | Redemption  100.0000, 44 2,208 03/22/2027.
512064 AB 7 |AlFire Delayed Draw Term Ln Nt2 6.75.. .. | 09/30/2021. | Redemption ~ 100.0000 5 482 03/22/2027.
538030 A* 8 |LivaNova USA Inc Term Ln Nt 1 7.500% 0| .. | 08/12/2021. | Redemption ~ 100.0000..........ccovw. | werererererrmermmenrrnes | wovvens 1,941,176 | ....... 1,941,176 | ...... 1,882,941 | ..oooooee. 1,888,121 53,056 53,056 | covvevrrererrercens | o 1,941,176 06/30/2025.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. | .. | 09/30/2021. | Redemption ~ 100.0000 648 648 642 | o 642 | ..o 6 6 648 02/28/2026.
552462 B# 9 |Lytx Delayed Draw Term LnNt2 7.250%. | .. | 09/30/2021. | Redemption ~ 100.0000. 648 648 B42 | .o | e 6 6 648 | .o | e | e (U1 I 8 | 02/28/2026.
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552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26......... .. | 09/30/2021. | Redemption  100.0000 7456 | ..o 7456 | .ooovvenee 7,319 | e 7,335 | ooeeviveeies | v 122 122 TA56 | .o v [ e (U I 424 |02/28/2026.|4.C ..............
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |48 .| 09/30/2021. | Redemption ~ 100.0000 8,958 | ..covvunnns 8,958 | ..covvvnnnn 8,863 | ..oooerieiis 8,887 | .o [ e, 71 7 8,958 | .oveorrriirrins | v | e (V10 IO 374 [12/17/2025.|3.BPL..........
Mac Lean-Fogg Company Delayed Draw
55418% AB 2 |Term .| 09/30/2021. | Redemption ~ 100.0000 1,042 | 1,042 | 1,036 | 821 | 5 5 1,042 12/17/2025.
57810 AC 2 |Amynta Agency Inc Term Ln Nt 1 4.084% | .. | 09/30/2021. | Redemption  100.0000 1,811 51 1,811 02/08/2025.
57810/ AC 2|0 |.|09/30/2021. | Redemption  100.0000 1,125 32 1,125 02/28/2025.
578100 AC 2 |1 .. | 08/31/2021. | Tax Free EXChange.........cccoevvevies [ ovrvrererneirnniinnsinns | woveverenens 18,564 | ... 19,021 | 118,260 | i 18,485 | e £ T ST 18,564 | ..o | e 02/28/2025.
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. |.. | 09/30/2021. | Redemption ~ 100.0000 6,072 6,072 0 6,072 12/02/2022.
60937@ 8 | Monica Hids Inc aka Wilshire Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000. 4,861 170 4,861 01/08/2027.
62931*  AA 2 |Topix Pharma Term Ln Nt 1 4.834% 10/31| .. | 09/30/2021. | Redemption ~ 100.0000 2,250 | oo 2,250 | i 2,198 35 2,250 10/31/2024.
62931* AC 8 | Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 09/30/2021. | Redemption ~ 100.0000 748 748 41 6 748 10/31/2024.
NSM Insurance Group LLC Dollar Term Ln
62976# AE 6 |N .| 09/30/2021. | Redemption  100.0000. LK T T IS 10,023 | oo | s 05/11/2026.
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 09/30/2021. | Redemption  100.0000 4 250 07/02/2026.
64027 AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 25 1,541 07/02/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt | .. [ 07/30/2021. | Redemption  100.0000 75 3,546 09/15/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt .| 09/30/2021. | Redemption ~ 100.0000 3,000 | oo 3,000 | oo 2,936 | oo 2,942 | oo [ i, 58 58 3,000 | ooveerrriireins | e | e 0 | e 143 | 10/24/2026.| 2.APL..........
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL o[ 08/26/2021. [ MALUTIY......ooovvvrrvrrirecreriserineniens | cerierieeenseessssisenes | eeereeens 935,699 | .......... 935,699 | .......... 928,574 | .o 930,777 | ovveerrnerrenns | e 4,922 4,922 | oo | i 935,699 | v | e | e 0. 54,352 | 08/26/2021.|4.BPL..........
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .| 08/26/2021. | Maturity...........overneenn. 355,834 355,834 | .......... 355,834 | ..o 355,834 | ..o | e (0 RO PSR 355,834 | ..o | e | e 0. 20,669 |08/26/2021.|4.BPL..........
OTG Management LLC 7th Amend Term
67113@ AC 5 |[LnNt o 08/26/2021. [ MALUFIY.......oovververrercerrrinerieriens | cerierireresneeissinenes | evereeens 109,363 | .......... 109,363 | ....o.oc.. 109,363 | ..vvvvvrnnne 109,363 | .ooouvverrreries [ e (0 OO PSR 109,363 | ovoovereercris | oo [ e 0| e 6,404 | 08/26/2021.|4.AZ...........
OTG Management LLC 7th Amend Term
67113@ AC 5 |[LnNt .| 08/26/2021. | Maturity...........cooceuueen. 36,469 36,469 36,469 | ..oovvrrrines 36,283 | .o | e 0 [ e | v 36,469 | ..o [ e [ e 0| e 2,677 | 08/26/2021. |4 A Z............
Omega Healthcare Holdings LLC
68144# AA 8 |Incrementa .| 09/30/2021. | Redemption  100.0000 1,745 39 1,745 10/24/2026.
70559@ AE 6 |Pegasus Global Enterprise Hids Increment | .. | 09/30/2021. | Redemption ~ 100.0000 2,254 87 2,254 05/29/2025.
70559@ AF 3 |Pegasus Global Enterprise Hids Increment | .. | 09/30/2021. | Redemption ~ 100.0000 84 0 84 05/29/2025.
Petroleum Servce Group LLC Delayed
71667* AA 3 |Draw .1 07/01/2021. | Redemption  100.0000 76 1 (< T TR ISR (SRR (11 I 7 107/23/2025.|3.B PL..........
71667 AB 1 |Petroleum Servce Group LLC Term Ln Nt 1| .. | 07/01/2021. | Redemption ~ 100.0000 4,029 64 4,029 | oo e | e (V1 I 128 |07/23/2025.|3.B PL..........
Command Alkon (Potter Buyer) New Term
741404 AA 0 |Ln .| 09/30/2021. | Redemption  100.0000 5,402 150 5,402 04/23/2027.
74140# AB 8 |Command Alkon (Potter Buyer) Incremental| .. | 09/30/2021. | Redemption ~ 100.0000 1,729 51 1,729 04/23/2027.
74140# AD 4 |Command Alkon (Potter Buyer) Incremental| .. | 09/30/2021. | Redemption ~ 100.0000 382 6 382 04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 09/30/2021. | Tax Free Exchange 4,675 8 4,675 09/24/2026.
75445@ AA 1 |Rawlings Sporting Goods Inc Term Ln Nt 1 | .. | 09/30/2021. | Redemption ~ 100.0000 3,000 82 3,000 12/31/2026.




82’6030

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

SCHEDULE D - PART 4
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 7 7.... |.. | 09/30/2021. | Redemption ~ 100.0000. 3,545 | .o 3,545 | .o 3487 | o | v | e 79 79 3,545 | i [ [ e (01 I 131 {07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .| 09/30/2021. | Redemption ~ 100.0000 99 99 98 | oo | e 1 1 99 | o [ [ e 0 | e 32 | 07/01/2025.|3.BPL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .| 09/30/2021. | Redemption ~ 100.0000 133 2 133 07/01/2025.
76028@ AA 4 |Repairify Inc Term Ln Nt 1 6.000% 06/1... | .. | 09/30/2021. | Redemption  100.0000. 3,000 60 3,000 06/14/2027.
76252@ AB 9 | GB Auto Service Inc Incremental Term Ln.. | .. | 09/08/2021. | Redemption  100.0000 56,977 1133 | e | e 56,977 | coveereeereereees | corereereirerennees 10/19/2024.
Rialto Management Group LLC Term Ln Nt
76252@ AB 9 |1 .| 09/30/2021. | Redemption  100.0000 3,829 | .o 3,829 | .o 3772 | oo v | e 57 57 3,829 11/30/2024. | 2.B PL..........
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .. | 09/30/2021. | Redemption  100.0000 4,255 34 4,255 12/13/2023.
78486@ AA 5 |SSE BuyerInc Term Ln Nt 1 10.220% 06/3| .. | 09/30/2021. | Redemption ~ 100.0000 6,955 196 6,955 06/30/2026.
78642# AA 4 | Safe Home Security Inc Term Ln Nt 1 8... |.. | 07/01/2021. | Redemption  100.0000 2,529 46 2,529 08/04/2024.
824494 AA 1 |Shields Health Solutions LLC Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 4,628 cevneeennenn 4,535 93 4,628 03/30/2027.
84611@ AF 0 |SovosLLC 1stLien Term Ln Nt 1 4.632% |.. | 08/12/2021. | Redemption ~ 100.0000.........ccccc. | covrrrmmrirerirmninnins | v 9,258,642 9,073,469 | .........9,130,249 | .o | 00 128,393 | s [ 128,393 9,258,642 04/29/2024.
84611@ AG 8 |Sovos LLC Delayed Draw TermLn Nt 1 4.|.. | 08/12/2021. | Redemption ~ 100.0000.........cccccee | corererermrernmmrrmninnnns | crvrreens 420,662 2,970 | oo | e 420,662 | .....oovverines | e 04/29/2024.
85789# AA 2 |Stealth Holding LLC Term Ln Nt 1 7.750.. |.. | 07/01/2021. | Redemption ~ 100.0000 1,454 29 1,454 03/01/2026.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1.. | 09/30/2021. | Redemption ~ 100.0000 4,888 50 4,888 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 6.250%
86803@ AA 4 |0 .| 09/30/2021. | Redemption ~ 100.0000 5694 | ... 5694 | ..o 5,580 | coovocieiis 5,625 | .o [ e, 69 69 5,694 | .o | e | s (V10 IO 321 |05/27/2024.|3.APL..........
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .| 09/30/2021. | Redemption  100.0000 3,344 31 3,344 05/27/2024.
87300* AD 6 |THG Acquisition LLC 1st Lien Term Ln Nt.. | .. | 09/30/2021. | Redemption ~ 100.0000 1,125 28 1,125 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln |.. | 09/30/2021. | Redemption ~ 100.0000 315 4 315 12/02/2026.
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .| 09/01/2021. | Tax Free Exchange 97,985 98,752 97,942 | oo | e | s 43 A3 [ | e 97,985 | ..o [ e [ e 0 | e 1,571 | 10/02/2025. |3.BPL..........
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .. 07/01/2021. | Redemption  100.0000 229 229 227 2 2 10/02/2025.
Wealth Enhance Group LLC Delayed Draw
87326# AA 8 |Te ..109/01/2021. | Tax Free Exchange 25,890 25,890 25,890 0 10/02/2025.
88233F AK 6 |Vistra Operations Co LLC Incremental Ter. | .. | 09/30/2021. | Redemption ~ 100.0000.........ccccove | verrvrrereeneerernenereens | vevreereens 45,414 335 12/31/2025.
89158 AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 09/30/2021. | Redemption  100.0000. 4,898 90 11/15/2025.
89158* AD 5 |Touchstone Acquisition Inc Delayed Draw.. | .. | 09/30/2021. | Redemption ~ 100.0000 1,020 17 11/15/2025.
90212T AD 3 |2UInc TermLnNt1 6.500% 12/28/24..... .| 09/30/2021. | Redemption  100.0000 3,000 53 12/28/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 09/30/2021. | Redemption ~ 100.0000 19 06/01/2024.
90385K AG 6 |Ultimate Software Group Inc Incremental... | .. | 09/30/2021. | Redemption ~ 100.0000 (15) 05/03/2026.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2021. | Redemption ~ 100.0000 3,578 0 3,578 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 08/31/2021. | Tax Free EXChange........cccovvvvrvees | vovrvervrrseererinninnnes | overerenes 10,776 38 [ [ e 10,776 | oo | v 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 12| .. | 09/30/2021. | Redemption ~ 100.0000.........ccevw. [ worevrrererneeremrnnerines | worerereens 10,833 Y A N IS 10,833 | oo | e 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 08/31/2021. | Tax Free Exchange. 9,824 0 9,824 08/31/2022.
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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-
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 09/30/2021. | Redemption ~ 100.0000. 9,824 0 9,824 08/31/2022. | 5.APL....
92974*  AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 |.. | 09/30/2021. | Redemption ~ 100.0000 1,620 24 1,620 03/30/2024.|3.B PL....
92974* AB 5 |Discovery Life Sciences LLC Delayed Draw| .. | 09/30/2021. | Redemption ~ 100.0000 532 532 526 5 5 532 03/30/2024.|3.B PL....
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 09/30/2021. | Redemption  100.0000 431 431 423 | s 425 . 7 7 431 .26 | 03/30/2024. |3.BPL..........
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. |.. | 07/01/2021. | Redemption ~ 100.0000. 2,567 | .o 2,567 | .o 2,528 | i 2,536 | .o | e 31 31 2,567 | .o v [ e (01 I 88 |10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 (Te ..107/01/2021. | Redemption  100.0000 613 613 (610 I O 384 | oo 4 4 B13 [ e s | e (U I 17 | 10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te ..| 09/01/2021. | Tax Free Exchange 267,491 268,071 | .......... 267,425 | ..o 5,575 | coveeeeneereeinne | e 61 (5] I ST SO 267,491 | oo | cervneinenineins | e 0| e 5,819 | 10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 [Te .| 07/01/2021. | Redemption ~ 100.0000 79 79 79 .79 1 1 79 10/02/2025. | 3.B PL....
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 09/01/2021. | Tax Free Exchange, 31,222 31,418 31,182 | v 31,195 | e | e 27 27 | oo | s 31,222 | oo [ e [ e 0 | e 1,615 |10/02/2025. |3.BPL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 [Te .. 07/01/2021. | Redemption  100.0000 967 967 959 | o 960 | ..o 7 7 967 [ oo | e | e 0 | e 46 |10/02/2025. [3.BPL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te ..109/01/2021. | Tax Free EXChange.........ccvvvvvveies | vevvvererineriseneireninns | cvvvernns 442,080 | .......... 444819 | .......... 441,699 | ..oooernne 296,030 251 | oo | e 442,080 | ..o | e 10/02/2025. | 3.B PL..........
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. | 09/30/2021. | Redemption ~ 100.0000..........ccrer | covmrrvmermererereneenns | ceveerenns 46,875 | ............ 46,875 | ........... 46,061 ..46,168 T 1 T I 48,875 [ .o [ s 02/28/2025. | 3.APL....
96811* AA 5 |Wildcat Buyer Co Inc Term Ln Nt 2 5.63.. |.. | 09/30/2021. | Redemption ~ 100.0000 644 644 630 ...631 13 644 02/27/2026.|2.C PL....
96811* AB 3 | Wildcat Buyer Co Inc Delayed Draw Term L] .. | 09/30/2021. | Redemption ~ 100.0000 1 123 02/27/2026.
97383* AA 1 |Winebow Holdings Inc Term Ln Nt 1 7.25. | .. | 09/30/2021. | Redemption ~ 100.0000 45 3,000 07/01/2025.
C9300# AA 9 | UCIT Online Security Inc CAD Term Ln Nt. | .. | 07/01/2021. | Redemption ~ 100.0000 36 1,786 03/01/2026.
L7574* AA 6 |Surgical Specialists LLC Delayed Draw Te. | .. | 09/30/2021. | Redemption ~ 100.0000. 71 2,846 01/28/2028.
L7574* AB 4 |Surgical Specialists LLC Term Ln Nt 1....... .. | 09/30/2021. | Redemption  100.0000. 29 1,174 01/28/2028.
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. [A| 09/30/2021. | Redemption  100.0000 50 2,526 08/15/2025.
22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. [ A | 09/30/2021. | Redemption ~ 100.0000 0 474 08/15/2025.
29668# AC 2 |Essential Services Hidg Corp Delayed Dra. | A| 09/30/2021. | Redemption  100.0000 24 1,900 04/30/2027.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.837% 05/| A | 09/30/2021. | Redemption ~ 100.0000 (R10) | SR I 14,792 | oo | e 05/30/2025.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.629 | D| 08/31/2021. | Redemption  100.0000 0 1,824 04/28/2024.
932794 AA 3 |Walnut Parent Inc Term Ln Nt 1 6.500%.. | C| 08/31/2021. | Redemption  100.0000 74 3,000 11/09/2027.
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ........cueuererrisirissiisisiiiens | cererssssesseesssnsssssssenssssesssesssssssssssens s esssnsssnsssnssessssssns | seees 27,665,919 | .....27,680,526 | .. 20 324167 [ 0 | 324,167 | .o [ 27,665,919 | ..o (U I 0. .0 | ..1,245,696 XXX
8399997. Total - Bonds - Part 4 .1,180,100,728 |.1,159,170,959 |.1,111,933,906 | ....1,057,582,011 | ........ 16,509 | ... (801,823)] .......4,611 | ......... (789,925) | ...1,747,773 | ....1,104,705,145 | .(2,370,200) | 56,275,434 |...53,905,234 | 52,117,102 XXX
8399999. Total - Bonds s .1,180,100,728 |.1,159,170,959 |.1,111,933,906 | ....1,057,582,011 | ........ 16,509 | ... (801,823)] .......4,611 | ......... (789,925) | ...1,747,773 | ....1,104,705,145 | .(2,370,200) | 56,275,434 |...53,905,234 | 52,117,102 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.. 4,391.450 | .......... 439,145 | oo .439,145 XXX 2APL......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX ..439,145 XXX XXX
8999997. Total - Preferred Stocks - Part 4.......c..ooviiiniiniiiiiininnis s esesseens XXX ..439,145 R XXX XXX
8999999. Total - Preferred SIOCKS. ... i snesssnssssss s XXX 439,145 | ..o 0 [ (V] [ () I 0 XXX XXX
Common Stocks - Mutual Funds
63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed)... | . ‘ 08/13/2021. | Direct 620.830 | ....cco..u.. 10,000 XXX 6,059 | ..o | e 3,941 | e 3,941 | 3 XXX | s
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63868D 66 2 |Nationwide Loomis NW Bond Portfolio Clas| .. | 08/13/2021. | Direct 500.000 5,130 XXX 0 5,000 | .o | s 130 | o130 XXX
63868D 73 8 |Nationwide Loomis Destination 2065-R6.... | .. | 08/13/2021. | DIFECt.........cccoeevrerereeririeieneireniins | ceverna 29,004.510 | .......... 385,000 XXX 336,162 (48, 117) | s | ceveeieeerieenne | eeeeeonn (46,117) | ovvvccces 94,955 | L 94,955 XXX
63868) 70 1 |Nationwide Var Ins Tr IShares Global Eq... | .. | 08/13/2021. | Direct 52,642.320 | .......... 800,000 XXX | 529,620 | ..cooovonnee 676,454 | ..... (146,833) [ ...cvooevverrriis | cerevierniiienns | v (146,833) | ...ccvevrriieries | verrerennn529,620 [ oo | 270,380 | ....... 270,380 | ..oovrveeriiinne XXX | s
63868) 84 2 |Nationwide Var Ins Tr Mozaic Multi-Asset.. | .. | 08/13/2021. | DireCt.........c.couvvemmrieinmiirsniiianiiins | e 499,221.140 | ....... 5,320,000 XXX | 4,992,211 4992211 | 0 327,789 | ....... 327,789 XXX
63868) 86 7 |Nationwide Var Ins Tr Disciplined Equity.... | .. | 08/13/2021. | DIr€Ct........ccooovrvemmuerreriereneireniiins | i 198,960.230 | ....... 3,230,000 XX | 1,989,602 | ..........2,709,838 | ..... (720,236) | ...covoocvverrvis | cerevieneiiieens | ceveeenns (720,236) | ....cooorvrrs 1,240,398 |..... 1,240,398 XXX
63868J 88 3 |Nationwide Var Ins Tr | Shares Fixed Inc... |.. | 08/13/2021. | DIr€Ct.......cocvrvirermrsnersmnnersrnnissiinns | ronneaes 51,999.020 | .......... 575,000 XXX | 521,183 | .o 579,269 | ....... (58,086 (58,086) [ ...vvrveernnis | coriieriininas 521,183 | .o | e 53,817 | ..couee. 53,817 | .o XXX | i
9499999. Total - Common Stocks - MUtUal FUNGS...........ccuuiiiiiiiiiiiiiiiiins i | e 10,325,130 XXX | 8,333,720 9,301,837 | ... (973,116) | ovvvcvevrceen0 | i | (973,116) 0 8,333,720 0]..1,991,410 |..... 1,991,410 XXX XXX
9799997. Total - ComMON StOCKS - Part 4. it | siias 10,325,130 XXX ] 8,333,720 | ..........9,301,837 | ..... (973,116) | oovovvvveneenn [0 [ (973,116) 0 8,333,720 0..1,991,410 |..... 1,991,410 XXX XXX
9799999. Total - COMMON SIOCKS.........cvevrieisiiesiie s et | oo 10,325,130 XXX [ 8,333,720 | ........... 9,301,837 | ..... (973,116) | ocvvcvevvccenn0 | v | (973,116) 0 8,333,720 0]..1,991,410 |..... 1,991,410 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.............uriueuiiieiiiiiiiiriiies i | e 10,764,275 XXX | 8,772,865 | ........... 9,679,182 | ..... (973,116) | ..cvvvcvevrceen0 | i | (973,116) 0 8,772,865 0 ]..1,991,410 |..... 1,991,410 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............cccurinnienes .1,190,865,003 XXX 1,120,706,771 | ...1,067,261,193 | ..... (956,607)] ......(801,823) | ......4,611 | ... (1,763,041)] ..1,747,773 | ...1,113,478,010 | .(2,370,200) | 58,266,844 |...55,896,644 | 52,117,516 XXX XXX




Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

9030

1 2 4 5 6 7 8 9 10 11 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Deutsche Bank 5.96 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy AG TLTWFZYICNSX8D621K86.... | 03/31/2011.... | 05/06/2023.... | .cvvvvvvvernec ....12,053,850 (5.78 EUR)| w.cveeuvvenrivenes [ eorerernerivnereiinens | e 105,995 | ........... 2,210,850 102,302,540 | oo | 540,600 | ..oocvvercrrieniins [ e e 08,70 | i, 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.44 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | coveoovnvveeree ....14,920,000 (4.05 GBP)| .o | o | cervirn 81,945 | ... 1,446,000 1,868,779 [ e [ e 196,000 92,732 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.84 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2028.... | cecovvvernnens ....29,840,000 (448 GBP)| cveoovevrererereens | ceverreeeserenneeens | oeveen 165,311 | .o 2,892,000 ....3,584,362 392,000 | vvooveerreerenees [ e [ e 381,867 | .covvrerenens 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy Corp BATYDEB6GKMZO031MB27... | 11/21/2013.... | 01/02/2025.... | ..coouvvenneee ....16,000,000 (BPOOOBM)| ..o | v | ceven 410,535 |........... 2,625,052 4,063,730 | oo | e 194,559 [ ..o | e | e 144,450 |....occoovvnnnee 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy Corp B4ATYDEB6GKMZO031MB27... | 11/21/2013.... | 01/02/2025.... | ...ooovvvenncee 9,000,000 (BPOOOBM)| ..o | ceveerivensiineniins | ceverae 230,926 |............ 1,476,592 2,285,848 | ..o | e 109,440 | ..o | e ceereenn81,253 | 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy Corp B4TYDEB6GKMZO031MB27... | 11/21/2013.... | 01/02/2025.... | ...coovvenncee ....40,000,000 (BPOOOBM)| ..coveeurvimeriennns | crvvmrriieriineninns 1,026,339 | ............ 6,562,630 10,159,325 | ..o | e 486,398 | ....vverriiirins | e | e 361,125 | .o 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy Corp B4TYDEBE6GKMZO031MB27.. | 11/21/2013.... | 01/02/2025.... | ..ovvercrers | cevene 9,000,000 (BP0003M) 230,926 | ...cccoveene 1,476,592 12,285,848 | ... | e 109,440 | ..o | cevrrenrirecii rereenn81,253 | s 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 489 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA........... E570DZWZTFF32TWEFAT6.. | 04/10/2014.... | 06/15/2029.... | cvvovvvvverncs ....15,093,000 (4.51 GBP)| cveoovvererereins | cererrererereinsenins [ ovevei 130,306 |............ 2,966,400 13,705,041 [ [ e 176,400 209,574 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren | JPMorgan Chase 455 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy & Co 7TH6GLXDRUGQFUS7RNEST. | 06/11/2014.... | 08/14/2029.... | cvveouvverneee ....20,636,000 (6.28 AUD) (67,646) | ....ccevnn. 4,736,600 4,210,626 | oo 1,027,400 | e | e | e 289,580 | ..ovvrvrrnens 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | JPMorgan Chase 462 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy &Co TH6GLXDRUGQFUS7RNEYY. | 06/25/2014.... | 07/24/2024.... | ....convvennce ....14,993,000 (BATEUR)| s [ e | s 216,470 |........... 2,255,000 2,841,732 | e | 699,600 | ....overrririiis | e | e 125,808 | ..o 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Barclays Bank 5.08 USD
USD Cross Currency Swap Foreign Currency AFS Bond... ey PLC G5GSEF7VJP5I7OUKS573..... | 06/27/2014.... | 06/29/2029.... ....15,249,920 (BP0006M) 382,881 3,177,216 ...4,797 496 .|100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1'9030

1 2 4 5 6 7 8 9 10 11 12 13 14 16 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted | Undiscounted o Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Deutsche Bank 4,03 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy AG TLTWFZYICNSX8D621K86.... | 09/16/2014.... | 12/16/2024.... | ..oovvvvvrrenee ....48,642,000 (3.63 GBP) 335,621 8,220,000 29,649,971 | i [ 20002.588,000 | v | s 435,998 | ... 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.55USD
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA.......... E57ODZWZ7FF32TWEFAT6.. | 09/17/2014.... | 11/12/2022.... ....24,624,000 (1.65 EUR)] ... 2,622,000 ....2,996,922 .[100/QL.....
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Morgan Stanley 457 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Capital Service  17331LVCZKQKX5T7XV54 10/08/2014.... | 12/20/2029.... | covvverreeenne ....19,284,000 [C0 =12 S B 159,494 3,115,200 3971779 | e [ 200000235,200 [ oo | e 276,566 | ....ocoonnenenn 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase 3.89 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Bank NA TH6GLXDRUGQFUS7RNEYY. | 06/25/2015.... | 09/23/2025.... | ..ooonvvenneee ....15,750,000 (343 GBP)| oo [ e 105,491 2,276,000 2,139,840 | oo [ 20000196,000 [ o | e 157176 | .o 100/QL......
Foreig
n
Pay Fixed DKK Receive Fixed USD Curren | JPMorgan Chase 3.94 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Bank NA TH6GLXDRUGQFUS7RNESY. | 06/09/2015.... | 08/27/2025.... | ...ooovvvenncee ....24,858,757 (2.35 DKK)| cooovreeurriecriines | cvvieeriseriiseninns 274,805 |............. (832,973) | ...c. | ceveee (642,550) [ ...cvvoerveerrines | 1,393,860 [ oo [, 245762 | ..cocvvvven. 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.66 USD
Cross Currency Swap Foreign Currency AFS Bond... ey BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 09/16/2015.... | 11/19/2022.... | .. ....39,536,000 (1.82 EUR)| ... (543,425) | . .[100/QL......
Foreig
n
Pay Fixed CAD Receive Fixed USD Curren 4.04 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/20/2015.... | 12/15/2025.... | c.vcoonveenen ....26,305,900 (3.86 CAD) (25,705) (1,296,624) | ..... | ...... (838,016) [ ..ooovvvvvererriies [ eerreee(97,812) | v | o 269,907 |..ccoovrrreenne 100/QL......
Foreig
n
Pay Fixed CHF Receive Fixed USD Curren 3.98USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/24/2015.... | 12/11/2025.... | c.vcoovnnveeree ...24,591,777 (0.86 CHF)| coveveeeveeieennens | v 561,667 (2,240,894) | ..... | ... (671,926) [ ..ooovvvvreenr | 1,409,534 | oo | e 251,991 | .. 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.96 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/24/2015.... | 12/11/2025.... | cecoveverncens ....15,954,000 [PZ0E] =IU]29] [ DU 198,187 (1,416,000) (1,201,213) | oo [ 20000:954,000 | oo [ e 163,480 | ..cocovvvrennne 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.43USD
Cross Currency Swap Foreign Currency AFS Bond... .|cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 01/15/2016.... | 03/30/2026.... | .. ....49,230,000 (1.84 EUR) 552,619 (2,880,000) .(2,712,087) | . 522,084 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.5USD (1.69]
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 04/13/2016.... | 05/04/2026.... | «..oocvevecec. ...11,413,000 EUR)| oo | v | s 148,534 |............. (313,933) | ccvs | oo (126,575) | ...cvveerveerrires | c0eenc844,070 | oo [, 122,318 | .o 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

2’9030

1 2 4 5 6 7 9 10 11 12 13 14 16 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted | Undiscounted o Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Premium Current Year Book/Adjusted d Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.5USD (1.69]
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 04/13/2016.... | 05/04/2026.... ....10,000,000 {10139 OO IO 130,145 | ...cccvvveene. (275,067) | ..... [ ...... (110,904) [ oo [ 000 564,330 | v | o 107,174 | oo 100/QL......
Foreig
n
Pay Fixed SEK Receive Fixed USD Curren 3.34USD
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/08/2016.... | 10/26/2026.... ....25,000,000 (2.52 SEK) ... ...1,258,254 .[100/QL.....
Foreig
n
Pay Fixed SEK Receive Fixed USD Curren 3.34 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/08/2016.... | 10/26/2026.... ....25,000,000 [PV =14 ] SO B 160,287 | ..ocoovvernne 890,208 1,258,254 | e [ 001,566,918 [ e | e 281,569 | ..coovvereeenn 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.22USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/05/2016.... | 10/27/2027.... ....25,166,250 (1.31 EUR)| oo [ o 348,405 |............ (888,750) | ... | ... (328,330) [ ...cvvvuervverirres | 1,431,000 [ oo [ e 310,186 | ... 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.22USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/05/2016.... | 10/27/2027.... 8,388,750 (1.31 EUR)| ..o [ o 116,135 | ... (296,250) | ..... | ...... (109,443) [ ...coooervericnes | ceeeBTT,000 | oo [ e, 103,395 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 3.34USD
Cross Currency Swap Foreign Currency AFS Bond... ey Scotland RR3QWICWWIPCS8A4S074... | 10/13/2016.... | 01/11/2024.... | .. ...9,554,752 (1.32 EUR)| ... (281,799) | . .[100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.72USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/19/2016.... | 11/10/2031.... ....14,760,000 (2.91 GBP) 50,985 (1,408,800) ...(1,227,028) 284747 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/01/2016.... | 05/18/2027.... ....21,996,000 (3.02 GBP) 55,622 (2,257,200) (1,938,732) | s [ 00000352,800 [ oo [ e 261,023 | ..o 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 4.11USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy NA B4TYDEB6GKMZO031MB27.. | 11/01/2016.... | 12/31/2029.... 9,522,848 [(E10TO[01C]1Y) | R ISR 113,248 |......o.ec... (954,248) | ... | .oocon (735,996) [ ...vvovveereverres | e 152,405 | oo [ e 136,824 | ..o 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 4.11USD
USD Cross Currency Swap Foreign Currency AFS Bond... .|cy NA B4ATYDEB6GKMZO031MB27.. | 11/01/2016.... | 12/31/2029.... | .. ...9,522,848 (BPO006M)| ... (735,996) | . .[100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.03USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/01/2016.... | 02/20/2025.... 7,330,200 (2.31 GBP) 22,606 (754,200) | ..... | .c.c.. (615,696) | ...vvoovvererrenes | eree 117,800 | oo | e | e 67,527 | .o 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€9030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Foreig
n
Pay Floating EUR Receive Fixed Curren 4.32USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUSMPRO8KS5P83 | 11/18/2016.... | 12/31/2028.... | c.vcovvnvveres ....17,991,100 (BURQOBM)| ...oovvveveanrririnns [ worerrensaenniiinns | v 462,892 |.......... (1,694,900) | ..... [ ..ooeoed (LG 1) I— 1,081,200 [ [ | s 242,338 | ..o 100/QL......
Foreig
n
Pay Floating EUR Receive Fixed Curren 4.32USD
USD Cross Currency Swap Foreign Currency AFS Bond... ey BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | 11/18/2016.... | 12/31/2028.... ...31,219,850 (EUR00BM) ... ..(2,941,150) | ..... ....1,876,200 .[100/QL.....
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.7USD (2.12
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/01/2017.... | 08/05/2024.... | c.coovvernvens ....22,131,000 GBP) 223,637 (2,122,200) | ..... (1,160,434) | oo [ s 352,800 [ ..oorverrerirrrens | ceveerneeisenen | eeeenees 186,785 | ..ooovvvrernne 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.95USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy PLC G5GSEF7VJP5I70UKS573..... | 06/07/2017.... | 06/27/2027 ... | ccvvovvvenaee ....13,515,600 (1.96 EUR)| ..o [ e | s 191,696 |......cccc.... (380,400) | ... | ccveeend (46,361) | cooovevveeriecris [ e 763,200 | ..oovveciieriins | e | e 161,940 | ..cooovvciinnee 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.95USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UKS573..... | 06/07/2017.... | 06/27/2027 ... | cvvovvvennce ....13,515,600 (1.96 EUR)| ..o [ e | s 191,696 |......cccco... (380,400) | ... | ccveeend (46,361) | cooovevveeriiecnias [ e 763,200 [ ..oovveriieirins | e | e 161,940 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.03 USD
Cross Currency Swap Foreign Currency AFS Bond... ey BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 10/04/2017.... | 10/31/2027.... | .. ....13,280,000 (2.96 GBP)| ... .97,669 .[100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4,03 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 10/04/2017.... | 10/31/2027.... | coeouvverneens ....29,216,000 (2.96 GBP)| cveoovveerrerereens | cererrerenereinenins [ rvevvenns 214,872 | ..o (426,800) | ..... | vooove 859,404 | ..o | e 431,200 [ .oorvveerieniins | oo | e 360,426 | ..ot 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4,03 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUSMPRO8KSEP83 | 10/04/2017.... | 10/31/2027.... | ceveevvunvrerns | wovnee 6,640,000 (2.96 GBP)| ...cvvveerrevieeens | e | cevvirn 48,834 |...cccovi (97,000) | ..oe. | veveeee 195,319 98,000 [ ...oooorvveniens | e | e 81915 | . 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.67USD (1.4
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7T0UK5573..... | 10/18/2017.... | 10/30/2024.... | cvveonvvveneeee ....17,664,000 [S{0]39] [OOSR R IS 300,624 | ..o 294,000 | ..oo. | coveene 912,046 | ..oveererrerins | e 954,000 [ ..oovvrrererreens | coreereeeeneeenn | ceeenees 155,125 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.67USD (1.4
Cross Currency Swap Foreign Currency AFS Bond... ey PLC G5GSEF7VJP5I7OUKS573...... | 10/18/2017.... | 10/30/2024.... | .. ....17,664,000 EUR)| ... .[100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.89 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7TOUKS573..... | 10/18/2017.... | 10/30/2027 ... | .cvovvvvennce ....29,440,000 (1.81 EUR)| oo | e | e 459,192 | ..o 490,000 |..... 1,559,621 | oo 21,590,000 | oo | s | s 363,108 |....ccooveenene 100/QL......
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¥'9030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.9 USD (2.69]
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUSMPRO8KS5P83 | 10/27/2017.... | 11/15/2032.... | cvveovvnvveeres ...47,131,200 GBP)| oo [ o | s 370,463 | ........... (1,375,200) | ..... 01,294,490 | oo [ e 705,600 | ..ooovevvvieenenns | e | coevvenes 786,337 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.93USD (1.6
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA.......... E57ODZWZ7FF32TWEFATS.. | 11/02/2017.... | 12/15/2024.... ...5,827,500 EUR)] ... 37,500 |..... 52,212 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.93USD (1.6
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/02/2017.... | 12/15/2024.... | cecovvvvernnens ....13,986,000 [S{0]39] [OOSR R I 240,739 | oo 90,000 | ... | woone 604,882 | ...overrieries | e 763,200 [ ..oovverrerereerens | ceveerneeereneens | eeveneee 125,309 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 4.18 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZ7FF32TWEFATG.. | 11/02/2017.... | 12/15/2027.... | cooovvveenriens [ cevens 5,827,500 (203 EUR)| ..o [ e | i 91,911 | o 37,500 | .....| .o 262,595 | ...oooicriienins | e 318,000 [ ..ooveercierreiin | v | e 72,616 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 418 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFATG.. | 11/02/2017.... | 12/15/2027.... | cvcovvverncees ....18,648,000 (2.03 EUR)| ..cooereeeeriicnees [ e | o 294,115 | .o 120,000 |..... | .o 840,306 | ....oococvvuecnnene ...1,017,600 232,371 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.23 USD
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA......... E57ODZWZ7FF32TWEFAT6.. | 01/25/2018.... | 03/14/2032.... | .. ....7,140,000 (2.83 GBP)| ... 78,375 | ...............403,000 |..... ...1,093,763 .98,000 .[100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.23USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 01/25/2018.... | 03/14/2032.... | cveovvvvervcrens [ cevnee 7,140,000 (2.83 GBP)| veooverrererins | ceverrerinneeisenins [ ovvrviens 78,375 | oo 403,000 |..... 1,093,763 | s | s 98,000 [ ..ecverevvrrreererees | cerereerrreeriees | oo 115,462 | .o 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.28 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2028.... | c.vccovnvveeree ....20,638,800 (442 AUD)| oo [ o [ v (17,278) | vooovvreenns 403,200 |..... | ....... 594,024 | ..o 21,307,600 | s | e | e 273,186 | ..o 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | weeoveeereveens | coveer 7,371,000 (G 17210]0) | SRR SR SO (10,641) | oovvverrncens 144,000 |..... | ... LY 7 R O 487,000 [ ..oovvvrrerereenins | ceveereeeineeen | ceeennes 110,615 [ .o 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond... .|cy Citibank NA......... E57ODZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | .. ....11,056,500 (4.58 AUD) ... .[100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | coeovvvererens | ceenes 5,159,700 (4.58 AUD)| ..ccouveecrrinenis | corerireriineniiines | cevvieniens (7,449) | ..o 100,800 |..... | .cocene 180,573 | oo | e 326,900 | ..oovverrrienins | e | e TT431 | oo 100/QL......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Wells Fargo 4.27USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Securities LLC KB1H1DSPRFMYMCUFXTO9. | 07/12/2018.... | 10/12/2028.... | ..ooovvvevrenee ....16,342,200 (1.82 EUR)| cooooovvveeriiinns [ o [ s 301,373 | s 130,200 |..... 2 1131,890 [ s [ 890,400 | ..ooovvvvirinnnnns | e | e 216,778 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.24 USD
Cross Currency Swap Foreign Currency AFS Bond... ey Scotland RR3QWICWWIPCS8AA4S074... | 08/08/2018.... | 11/07/2028.... ....7,720,200 (2.75 GBP)| ... 75,678 .[100/QL.....
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 424 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/08/2018.... | 11/07/2028.... | wecovveeerrveers | corees 5,146,800 (2.75 GBP) 50,452 (242,800) | ..... | oo 119,972 [ oo | s 78,400 68,617 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 424 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8A4S074... | 08/08/2018.... | 11/07/2028.... | c.covvverncce ....25,734,000 (2.75 GBP) 252,261 |...cocceen. (1,214,000 | ..... | ccceeee 599,861 | ..ooovveerienis [ s 392,000 [ ..oovveriieriiis | e | e 343,083 |...ccoooieenene 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 454 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | c.eocvvererens [ ceveee 7,196,000 (4.76 AUD)| ...oooveecriinenis [ o | crviiee (16,406) | ......cooonce. (31,000) | cooee | e 323,907 | oo [ e 467,000 | ..o | e | e 149,919 | .o 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.54 USD
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA......... E57ODZWZ7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | .. ...7,196,000 (4.76 AUD)| ... .[100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.54 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | cveovvvererens | ceveee 7,196,000 (4.76 AUD)| ..cooovveereienes [ corerereeeiseninene | cevvien (16,406) | ....ovvvveene (31,000) | covee | v 323,907 | oo [ e 467,000 [ ..oovvverererennis | e | v 149,919 | .o 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 4.3USD (0.64
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/11/2018.... [ 11119/2026.... | cevecovevvvreere | wovnee 9,095,281 JPY)| oo | e | e 249,282 (82,543) | ..... 955,847 | ..o | e Y ATXCY (VI OO IS IO, 103,099 |..oocvvvivnene 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 4.3USD (0.64
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/11/2018.... | 11/19/2026.... | wecovveeerevrers | conees 8,904,720 JPY)| oo [ vveeererensenenenee | e 244,059 | ..o (80,814) | vevov | coveene 935,821 [ v | ceeennd 699,697 [ ..oovverreeeerrens | ceverreeeinneins | eeeennee 100,939 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 4.39USD
Cross Currency Swap Foreign Currency AFS Bond... .|cy PLC G5GSEF7VJP5I7OUKS573...... | 10/11/2018.... | 01/10/2029.... | .. ....15,852,000 (2.96 GBP)] ... .[100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 466 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7TOUKS573..... | 10/11/2018.... | 01/10/2034.... | ...oovvvenncee ....10,568,000 (321 GBP)| oo | ceveineriieriiinenis | e 105,583 |......cccco... (211,200) | ... | o 785,335 | oo | e 156,800 | ...voorvveenrirens | eevieeriinniirens | e 185,224 | ...ooovvvve 100/QL......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)

Foreig
n

Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 4.26 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy PLC G5GSEF7VJP5ITOUKS573..... [ 10/11/2018.... | 01/10/2029.... | ..oouvvvvvvvenee ....18,508,000 (2.84 GBP)| ..o | o | cevvienns 182,533 [ .o (355,600) | ..... [ ..oooo 939,640 | ...coovvvvviienrins | v 274,400 | oo | e | e 249,771 | oo 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.18 USD

Cross Currency Swap Foreign Currency AFS Bond... ey Scotland RR3QWICWWIPCS8AA4S074... | 10/24/2018.... | 01/24/2029.... ....17,106,000 (1.61 EUR) 323,786 (264,000) | ..... .[100/QL.....
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.18 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 10/24/2018.... | 01/24/2029.... | ceeovvveerveern | corees 5,702,000 (161 EUR)| vevoveeeeereneen [ ereeernreessneeninees | e 107,929 |[..oovvvrvrennnd (88,000) | ..eo. | e 308,095 | cveorreerererenees [ s 318,000 [ ..ooverrreerenenn | ceveerrreeirneinns | eeeereeens 77,153 | oo 100/QL......
Foreig
n

Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 417 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Canada ES7IP3U3RHIGC71XBU11..... 02/15/2019.... | 03/19/2031.... | cccvvvurrerneee ....19,227,000 (2.79 GBP)| oo | e [ e 165,998 |.............. (984,000) | ..... | ..ooc 418,958 | ..o | e 294,000 | ..oorvveeriieriis | e | e 295,859 | ... 100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 2.85USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Capital Service  17331LVCZKQKX5T7XV54..... 11/07/2019.... [ 11/15/2029.... | oovvverncrienae ....14,990,386 (042 JPY)| oo [ v | s 273,695 | .....cccoouenee 278,822 | ... L A116,582 | 45578 | i | e | 213,731 | 100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 2.85USD

Cross Currency Swap Foreign Currency AFS Bond... ey Capital Service  17331LVCZKQKX5T7XV54..... 11/07/2019.... | 11/15/2029.... | .. ....14,990,386 (042 JPY)]| oo [ vereirerisereiisenes | 000000 273,695 | v 278,822 | ... ...1,116,582 ...1,145,578 .[100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 3.07 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Capital Service  17331LVCZKQKX5T7XV54..... 11/07/2019.... | 11/15/2034... | ovvrervrrenne ...29,980,773 (0.56 JPY) 566,121 557,644 | ... 12,652,355 | oo 2,201,157 | e | s | s 543270 | .oovvvrrenen. 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy PLC G5GSEF7VJP5ITOUKS573..... | 11/27/2019.... | 12/04/2029.... | ..ooovvverranee ....13,745,000 (2.87 EUR)| cooooevveveenrveiins [ e [ v 201,660 |......ccc.... (730,000) | ..... | ...... (345,418) [ ..oovvevvcrris [ 795,000 [ .ooovveerieirnins | v | e 196,601 |..coocvvvvvnnne 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03 USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5ITOUKB573...... | 11/27/2019.... | 12/04/2029... | .vvvervverne | cevene 8,247,000 [V YA =113 ] [ U I 120,996 |[..cccoveen. (438,000) | ..... | .ceere (207,251) [ oovverrveererenes | cevennd AT7,000 [ cooveerreeeeeeens | ceveereeeenneenn | cevennee 117,961 [ .o 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03 USD

Cross Currency Swap Foreign Currency AFS Bond... .|cy PLC G5GSEF7VJPSITOUKSS573...... | 11/27/2019.... | 12/04/2029.... | .. ....5,498,000 (2.87 EUR) ... 80,664 |.............(292,000) | ..... (138,167) | . 78,640 .[100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 401USD

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... | 12/19/2031.... | cvcouvvernccs ....14,951,250 (1.97 EUR)| oo | e | s 213,962 | ..o (681,750) | ..... | .coccc (VAT ()} [T U 858,600 239,041 100/QL......
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1 2 3 4 5 6 9 11 12 13 18 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Total Foreign Credit Effectiveness
Schedule /| of Undiscounted | Undiscounted o Exchange Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Notional Premium Premium Current Year d Change in Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Amount (Received) Paid | (Received) Paid Income e B.JA.CV. Exposure Entity end (b)

Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... 7,198,750 | (1.97 EUR)| coovveereirerirines | e 103,019 [ .o r(328,250) [ oove | 00ernr(102,782) | covovvvvercvercrins [ s 413,400 115,094 | ..o 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of

Cross Currency Swap Foreign Currency AFS Bond... ey Scotland RR3QWICWWIPCS8AA4S074.. | 12/10/2019.... ....1,107,500 15,849 163,600 17,707 .[100/QL.....
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... 4,430,000 63,396 |.....cc.......(202,000) | ..oo. | correes(83,250) | covovvvrrriienins [ e 254,400 | ..ovvereernerins | e | e 70,827 | oo 100/QL......
Foreig
n

Pay Fixed AUD Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUSMPROB8K5P83 | 02/12/2020.... L A7.535180 | (328 AUD)| e | e [ e (60,994) ...1,214,200 379,377 | oo 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPU8MPROB8K5P83 | 10/01/2020.... 15,260,700 | (145 EUR)| oo | e 149,111 | .o 206,700 | oo | ceree(179,451) | oo | 826,800 254,077 | .o 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond... ey BNP Paribas........ ROMUWSFPUBMPRO8KS5P83 | 10/01/2020.... ....20,543,250 ...1,113,000 .[100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 10/01/2020.... ..15,260,700 | (145 EUR)| cooouvverereeerin [ e 149,111 |0 206,700 | e | coerns(179,451) | oo [ s 826,800 254,077 | .o 100/QL......
Foreig
n

Pay Fixed EUR Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUSMPROSK5P83 | 02/12/2021.... ....16,5671,520 53,617 | ... 706,920 | ... | .......943,802 | oo [ s 706,920 259,603 100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 05/02/2017.... 9,982,175 226,409 | ..o (81,623) | ... | 1,049,829 | oo | e 783,660 162,645 | ..oocovvvrennee 100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 05/02/2017.... ...9,982,175 226,409 .[100/QL......
Foreig
n

Pay Fixed JPY Receive Fixed USD Curren

Cross Currency Swap Foreign Currency AFS Bond............ D-1...... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 05/02/2017.... 4,991,087 | JPY)| oo | s 114,295 | ..o (40,811) | i | 100398,389 [ oo | e 391,830 [ ooveeerererieiens e [ e 59,128 | .o 100/QL......
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1 2 3 4 5 6 7 10 11 12 13 17 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Rate of Index Premium Premium Current Year d Increase Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Received (Paid) | (Received) Paid | (Received) Paid Income e (Decrease) Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2027.... JPY)| oo [ e 114,295 | ..o (40,811) [ i | 100.398,389 | oo 59,128 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond... ey Citibank NA.......... E570ODZWZ7FF32TWEFATS.. | 05/02/2017.... | 05/11/2027.... JPY)| ... 59,128 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2027.... JPY)| oo [ e 114,295 | ..o (40,811) [ s | 110398,389 | oo 59,128 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 |...17,520,492 ..17,911,475 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108, 0 ]...17,520,492 ..17,911,475 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating Interes LIBORO3M
USD Interest Rate Swap Bond Portfolio Hedge.........ccocooe. D-1........ t Rate | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 09/21/2008.... | 03/01/2022.... [(IRAIVS]0) | [T OO (260,225) | ..............(145,139) | ..... | .....(145,139) | ....... 257,773 21,780 04
1119999999. Total-Swaps-Hedging Other-Interest Rate. 0 (260,225) | ..............(145,139) |XXX] ......(145,139) | ....... 257,773 0 21,780 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 (260,225) | ..............(145,139) [XXX] ......(145,139) | ....... 257,773 0 21,780 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate: 0 (260,225) | ..............(145,139) [XXX] ......(145,139) | ....... 257,773 0 21,780 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 |...17,520,492 .. 17,911,475 XXX XXX
1409999999. Total-Swaps 0 ]...17,260,267 ....17,933,254 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0]...17,520,492 |..........19,055,682 [XXX|..77,783,937 | .....cc.ccc.....0 |..60,629,453 | ...ccoovvveec0 [ 0 |...17,911,475 XXX XXX
1709999999. Total-Hedging Other. 0 (260,225) | . 57,773 0 21,780 XXX XXX
1759999999. TOTAL 0]...17,260,267 |..........18,910,543 [XXX| ..77,638,798 | ....... 257,773 |..60,629,453 | ....ccccceveien0 | v 0 |...17,933,254 XXX XXX

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© o || o[ [w o[

HEDGES THE CURRENCY RISK OF A LIABILITY
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 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)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness
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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 Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts | Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price] Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Effective - E Variable Annuity G tees Under SSAP No. 108
S&P 500 E-Mini Index Future VAGLB: Equity Indexed Equity /
ESZ1.oi] i 51 [....11,332,580 | Dec 2021 Annuity N/A......... Index | 12/31/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 09/18/2021. ] ....... 4,444.1490 | ....... 4,297.7500 | ..... (132,600) | ..ooovevveevirerans | o (B73,317) [ oo | o (373,317) | oo | v | v 500,577 | .o 01 [ s 50
1519999999. Total-Long Futures-Hedging Effective-Excluding Variable ANNUIIES UNAEI SSAP NO. 108..........ciuiiiieiieeiiieiisie oot sisstestasetstis testesssssssessassesssssssesses et sesassessessesessessessesassessesessesessessetantessesssssasassessebantessesssssnsansassesnssnsessesesansanse | seias (132,600) | ...oooevvenend 0... (373,317) | o 0]... (373,317) | oo { ] I 0. 500,577 XXX XXX
Hedging Other
S&P 500 E-Mini Index Future Equity /
SISV ISP IS 150 | ....33,427,875 | Dec 2021 VAGLB: Market Risk Hedge.... |N/A......... Index | 12/31/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 09/13/2021. | ....... 4,457.0500 | ....... 4,297.7500 .(1,194,750) | ..(1,194,750) | ....1,472,286 | .....cocorvnnne 01 | o 50
S&P 400 E-Mini Index Future Equity /
FAZ1.oooo | v, 20 [ ... 5,399,050 | Dec 2021 VAGLB: Market Risk Hedge.... |IN/A......... Index | 12/17/2021. |CME................ SNZ20JLFK8MNNCLQOF{ 09/13/2021. | ....... 2,699.5250 | ....... 2,633.2000 | ...oovoiiieiieni [ | [ | i | o (132,650) | ... (132,650) | ...... 196,305 | ..o 01 ] s 100
1539999999. Total-Long Futures-Hedging Other. 0 0 0 0 0] ..(1,327,400) | ..(1,327,400) | ....1,668,591 XXX XXX
1579999999, TOIAIFLONG FUIUIES... .. cvo vttt sttt eh1eesste e ees e s E R e f o888 b oL E LR LR f e Ef£EE S £Ef L E S EEeEE R EE S E e EEeEEseE e £hseEfeEEoEEE oL EHE e £EE oL e L b L E £ E LRt eE L £E L E LR b E bbbttt eniens | cere (132,600) | .oovvverrenees 0] ... (373,317) | oo 0] ... (373,317)| ..(1,327,400) | ..(1,327,400) | ....2,169,169 XXX XXX
Short Futures
Hedging Other
S&P 500 E-Mini Index Future Equity /
ESZ1..coi| v 7,261 |1,621,290,415 | Dec 2021 VAGLB: Market Risk Hedge.... |N/A......... Index | 12/31/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 09/19/2021. | ....... 4,465.7497 | ....... 4,297.7500 |..18,076,863 ..60,992,277 |..60,992,278 |..71,268,470 | ................ 01 [ o 50
S&P 400 E-Mini Index Future Equity /
FAZ1.coo| v 1,830 | ..493,272,180 |Dec 2021 VAGLB: Market Risk Hedge.... | N/A......... Index | 12/17/2021. | CME................ SNZ20JLFK8MNNCLQOF? 09/18/2021. | ....... 2,695.4764 | ....... 2,633.2000 | ....7,555,445 ..11,396,580 |..11,396,580 |..17,961,892 |................ 01 [ v 100
MSCI EAFE Mini Index Future Equity /
MFSZ1.....| ceoos 7,023 | ..826,943,903 | Dec 2021 VAGLB: Market Risk Hedge.... | N/A......... Index | 12/17/2021. | NYF.......ccoeoeeee 5493004R83R1LVX2IL36.. | 09/18/2021. | ....... 2,354.9591 | ....... 2,267.0000 |....2,893,287 ..30,886,853 |..30,886,853 |..68,932,443 | ................ (01 I I 50
Russell 2000 Index Mini Future Equity /
RTYZ1..... | oo 1,257 | ..140,263,090 | Dec 2021 VAGLB: Market Risk Hedge.... |N/A......... Index | 12/17/2021. |CME............... SNZ20JLFK8MNNCLQOF{ 09/18/2021. | ....... 2,231.7118 | ....... 2,200.8000 |....1,315,125 ....1,942,810 |...1,942,810 |..12,337,759 |...ccoovnnad (O 50
16029999999, Total-Short FULUTES-HEAGING OfNET. ... iiuiiieiieiiiiiiiesiisitiiss | etise e stes s sk f4 L E L E kbbb ..29,840,719 0 0 0 0 ]105,218,520 | 105,218,520 | 170,500,564 XXX XXX
1649999999, TOtAI-SNOI FUBUIES. ... ..ttt ettt ee foemt st seE ek E 88 S0 f o0 E e E L H 8oL e ehEsEE e eEeeEEoEE L b oL e eEE LR bbbt ..29,840,719 0 0 0 0 105,218,520 | 105,218,520 | 170,500,564 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity GUArantees UNEr SSAP INO. 108......... o e ieeeeists e sts s ssseessesrssmise | eeeesesseeasesessessesesseseeseeseese8eeseEeE 128421 eEeEeeE e e84 e 1 eE a8 eeE e e 1L e e sefeeseeeeeeEeesee et seteesener et entenses et ensensennssnsens | eaees (7)) [— 0 ... (373,317) | oo 0. (373,317) | oo (L I 0 ... 500,577 XXX XXX
1709999999. Total-Hedging Other ..29,840,719 0 0 0 0 1103,891,120 | 103,891,120 | 172,169,155 XXX XXX
1759999999, TOTAL......ovvrivirireiriirnriens 29,708,119 | v 0] .. (B73,317) | oo 0] .. (373,317) | 103,891,120 | 103,891,120 | 172,669,733 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America-Life e 0 [..12,222,437 |..12,222 437
TOLAI INEE CASH DEPOSIES. ...t eeieeeseeeteeeees et essesseseesse et et e sesses e st seeseseeseesesseseeeeeeseEeesee et seseeseEeeseEeeseesee et entesseesnss | oeEeiesssssesassassesssssessesessessesastessee et seses et et aetensesses et antenseentacs .0 1..12,222 437 |..12,222 437
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Statement as of September 30, 2021 of the NATIONWIDE LIFE 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 Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts | Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

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... RO OO OO P OO PO OO PO PO O PP PO DT OP PO PPPTOON XXX XXX XXX s | s 12,222,437 | .. (373,317) | 12,222,437 | oo 29,840,719 I ................... (132,600) | ............... 29,840,719 | oo 172,669,733 | oo 172,669,733
NAIC 1 Desi
Bank of America NA....... B4ATYDEB6GKMZO031MB27 | Y. Y. 18,510,387 | coooveeeeeeierererirereinnes | e 12,140,866 | ... (1,908,496) 0 ..18,794,752 .(1,471,992) 941,728
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. Y 10,120,000 . 4,255,216 | ... (3,104,400) 0 10,712,425 | ... ....(783,558) 2,251,643
BNP Paribas.........c.cccuevenee ROMUWSFPUSMPROB8K5P8Y Y. Y. 1,398,570 | ..coovvvunne (11,858,070) | cvvvveoveererierrereninns (V1 I 3,683,653 | ...ovevrrnn (4,183,466) | .....covvvrrcrrriernann 0 4,277,404
CHIDANK NA. ... bbb E570DZWZT7FF32TWEFAT6 | Y. Y 20,218,000 [ ...couvveererirerrerereieninnie | e 13,661,815 | coovvveren (13,852,766) 0 ..26,595,059 | ... .(8,328,296) | .. 6,012,196
Credit Suisse Internationl......... E58DKGMJYYYJLNBC3868. | Y Y s e [ | . (145,139) 0 ....(145,139) 21,780
JPMorgan Chase Bank NA................ TH6GLXDRUGQFU57RNE97| Y Y 11,191,000 . 9,267,600 | .. (832,973) (V1 IO 9,592,198 | ..ooovvvvircrinnn (642,550) | ..o 0 .. 818,326
Morgan Stanley Capital Service ... |7331LVCZKQKX5T7XV54... | Y. Y ...9,463,000 . 4,230,488 (V1 IR 8,857,298 1,247,298
Morgan Stanley & Co. International PI .... 4PQUHN3JPFGFNF3BB653. | Y. | (ST R 104,000 | oo | e 0 .0
Royal Bank of Scotland...........cccvveiniiiriiienesseeries RR3QWICWWIPCS8A4S074 | Y. Y 1,310,000 [ oo [ (3,919,219) (VI IO 2,132,170 | oo (677,114) | ....... 145,056 1,338,075
Royal Bank of Canada.............. ES7IP3U3RHIGC71XBU11... | Y. Y. R (984,000) 0 A18,958 | e | e 418,958 | ... 295,859
UBS AG....oiciiiiisiniesie ettt BFM8T61CT2L1QCEMIK50.. | Y. Y ...2,512,000 s 0 [ erreeeeerirereenniereniees | e | e 0
Wells Fargo SECUMHES LLC........iviiiriiiiiieeenississsssiesnsssssess st sssssssenes KB1H1DSPRFMYMCUFXTO09] Y. Yoo | e 990,000 |. ol 130,200 [V R 1,131,890 | v [ 141,890 | ... 216,778
0299999999. Total NAIC 1 Designation .74,418,387 45,084,755 .(36,605,063) 0 ..81,918,403 ..(16,232,115) ...705,904 17,421,087
NAIC 2 Desif
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y. 12,210,000 .10,430,850 0 ..11,952,510 512,167 0
0399999999. Total NAIC 2 Designation ol .12,210,000 .10,430,850 0 0 ..11,952,510 .0 .0 [ 512,167 0
0999999999. Gross Totals....... 86,628,387 67,738,042 | .....coe (36,978,380) | ..oevvrvererns 12,222,437 | oo 123,711,633 | oo (16,364,715) | ..ovovveererns 30,546,623 | ............. 190,602,987 | ..coocoeenee 172,669,733
1. OFFSBE PEI SSAP INO. B4ttt ettt et st e et e e et eeseesesee et eeseeseesee et eesee et eesaeseessesets | fee8essesssssssessessesassessesassseseeseesetaesee et aeeseseeseEseEeeEeeteEeEaeEee8eEeEeE 4Lt e e A eE et ee8eEseE e A eeEeEAeEaeEeesee et et entenset et et ensesetns | netentessetntentens et et antentees
2. Net after right of offset per SSAP No. 64 .67,738,042 .(36,978,380)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
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2 3 4 5 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America Corp - CME/NYF/CBT................. SNZ20JLFK8MNNCLQOF39.. | Security. 3128MJ 22 2 | FHLMC Giant POl #G08791......ccuviueieireirerieiciesisisssssisssssssise s isssessssssssssssessssssessessssssessessns | sovssssessasenes 15,513,318 | oo 14724791 | e 14,922,099 | 12/15/2047. | .......... |
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security 3128MJ  3M 0 | FHLMC Gold Pool #G08803. ..15,549,118 .14,797,947 |03/15/2048. | ..
Bank of America Corp - CME/NYF/CBT.. . SNZ20JLFK8MNNCLQOF39.. | Security. 3133KG U2 2 | FHLMC Pool #RA1501 .17,333,111 ..16,806,607 | 10/25/2049. | ..
Bank of America Corp - CME/NYF/CBT. SNZ20JLFK8MNNCLQOF39.. | Security. 313BWF  LC 8 [ FNMA POOIHASET22........ccoiviniirrireiieisiiesiesesees sttt ssssssenins | sevesssssssines 19,891,110 | .ovvovervrr.. 18,542,738 | oo 19,129,583 | 09/01/2045.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security 3140J7 XW 0 | FNMA Pool #BM3392 ..11,831,359 01/25/2048. | ..
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security. 3140QC KE 5 | FNMA Pool #CA4792 ..25,391,498 12/25/2049. | ..
Bank of America Corp - CME/NYF/CBT.. . SNZ20JLFK8MNNCLQOF39.. | Security. 377373  AH 8 | Glaxosmithkline Cap Inc Nt 06/01/2029. | ..
Bank of America Corp - CME/NYF/CBT.. SNZ20JLFK8MNNCLQOF39.. | Security. 459200 HP 9 |International Bus Machs Corp Sr Nt.. 08/01/2023.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security. 459200 HU 8 |International Bus Machs Corp Sr Nt.. 02/12/2024. | ..
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security. 459200 JZ 5 | International Bus Machs COorp SrNt..........ciriieiirieceeeeesee e 05/15/2026. | ..
Bank of America Corp - CME/NYF/CBT.. . SNZ20JLFK8MNNCLQOF39.. | Security. 89153V AL 3 | Total Capital Intl SA Nt.. 04/10/2024.
Bank of America Corp - CME/NYF/CBT................. SNZ20JLFKBMNNCLQOF39.. | CaSh.......cuvuieriiiriierirneireeinsiesiesisssesssessnsissssssssssnssnnsnessnnsnnnenes || GBS ittt bbbt | ineteniseenas 12,222,437
BNP Paribas - OTC.. ROMUWSFPU8MPRO8K5P83 ...140,000 140,000
Credit Suisse Intl - OTC E58DKGMJYYYJLNBC3868... oo, 175,000 . 175,000 AR
0199999999, TOAIS. ....1vxrreeresereereseesssssssers s es stk 808888k £ €4 8EEEEEEf R 08 4EE 1R E L8R E LR EEEE LR E LR LA E LR R e ek ettt I 172,984,733 | ...............150,359,220 | ....cccooonve. 166,657,035 XXX XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC..........cccoovuvennes GBGSEF7VJIPSITOUKSST3..... | CaSh.....oceeviiriieiieririeissiserieninsesssissisensensnssessnnennnnsenes | | GBSttt s | et 10,120,000 XXX
Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash. ..20,218,000 XXX
Deutsche Bank AG - OTC........cccvevvrneererniiiniinnne TLTWFZYICNSX8D621K86.... | Cash ..12,210,000 XXX
JPMorgan Chase & CO - OTC.......c.oveervrerererrrnnas 7TH6GLXDRUGQFU57RNEY7. | Cash SNttt | et 11,191,000 XXX
Morgan Stanley Capital Service - OTC.... ... 17331LVCZKQKX5T7XV54..... CasN....ccorcceeennnes | [ C88M s | e 9,463,000 XXX
Morgan Stanley & Co. International Plc... . 4PQUHN3JPFGFNF3BBB53... | SECUMLY.........cvvuvieriererirriicriirineierinnsienienissisenesnsnnnennnnnnennne | | GBSttt | crienb e enens 104,000 XXX
Royal Bank of Scotland.............cccoeveneinniineineiins RR3QWICWWIPCS8A4S074.. | Security. SNttt Rttt | serens i 1,310,000 XXX
UBSAG-OTC v BFEMBTB1CT2L1QCEMIKS0.... | CaSh......cvviriririiicririersiiseerssississississsiensnsessnsessnnnnnenen | LGBt | enienaen s enes 2,512,000 XXX
Wells Fargo - OTC . KB1H1DSPRFMYMCUFXTO09. | Cash.... Cash... SRRttt | et 990,000 XXX
Bank of America - OTC Security..........cocevivereniene B4TYDEB6GKMZO031MB27.. | Security. 912828 2D 1 | U S TIEASUMNY Nb.... oottt | reniensnni i 749,512 XXX 08/31/2023.
Bank of America - OTC Security.. .... BATYDEB6GKMZO031MB27.. | Security. 912828 6Z 8 |U S Treasury Nt ..562,175 XXX 06/30/2024. | ..
Bank of America - OTC Security.. . BATYDEBBGKMZO031MB27.. | Security 912828 H8 6 |U S Treasury Nt v 302,435 XXX 01/31/2022. | ..
Bank of America - OTC Security B4TYDEB6GKMZO031MB27.. | Security. 912828 K7 4 [ U STIEASUNY Nb.....oouiiuiiiiiceiiiieiiiei it enssens | cesesiesnessiiens 1,463,140 XXX 08/15/2025.
Bank of America - OTC Security.. .... BATYDEB6GKMZO031MB27.. | Security. 912828 L5 7 [ U S TIEASUNY Nb..oouieeieeiieieiceteieieetseiie st ensnens | cerensinsesensans 1,998,254 XXX 09/30/2022. | ..
Bank of America - OTC Security.. . BATYDEBBGKMZO031MB27.. | Security 912828 N3 0 |U S Treasury Nt s | e 730,603 XXX 12/31/2022. | ..
Bank of America - OTC Security B4TYDEB6GKMZO031MB27.. | Security. 912828 P38 | U S TIEASUMNY Nb...ouiouiieiiiceiciciirie ittt | enisssssesseeesiens 380,883 XXX 01/31/2023.
Bank of America - OTC Security.. .... BATYDEB6GKMZO0031MB27.. | Security. 912828 Q2 9 |U S Treasury Nt 522,468 XXX 03/31/2023. | ..
Bank of America - OTC Security.. .... BATYDEB6GKMZO031MB27.. | Security. 912828 VB 0 | U STIEASUMNY Nb.... oottt nsns | soessesssssnnsans 1,669,852 XXX 01/31/2024. | ..
Bank of America - OTC Security.. . BATYDEBBGKMZO0031MB27.. | Security 912828 WA 8 | U S TIEASUNY Nb..o.oieuieiiieiiceteiecseetssiie st ensrens | cesenssnsessssan 2,317,477 , XXX 02/29/2024. | ..
Bank of America - OTC Security.. B4TYDEB6GKMZ0031MB27.. | Security. 912828 W7 1 |U S Treasury Nt. ....2,518,828 XXX 03/31/2024.
Bank of America - OTC Security.. .... BATYDEB6GKMZO031MB27.. | Security. 912828 X7 0 [ U S TIEASUNY Nb...o.oouiieiiiiiceiciceieieeiiesi st nssees | cesenssssessesen 2,396,559 XXX 04/30/2024. | ..
Bank of America - OTC Security.. .... BATYDEB6GKMZO0031MB27.. | Security. 912828  XT 2 [ U S TIEASUNY NE..oooioeieieiciiciteeieceeeiseti st esstens | eesensississnsan 2,449,878 XXX 05/31/2024. | ..
Bank of America - OTC Security.. . BATYDEB6GKMZO031MB27.. | Security. 91282C AB 7 [U S Treasury Nt. 448,324 XXX 07/31/2025. | ..
0299999999, TOAIS. ......veurverrerrereesesaeise st e 86,628,386 XXX XXX
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Statement as of September 30, 2021 of the NATIONWIDE LIFE 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 as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE COM PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Residential Mortgage-Backed Securities
04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C........ccovvuerreiiierineirernsiseeenie s ssseessennenes 5B FM.iiiics | e 426,017 07/25/2036.
36829 AA 9 | GE Capital Commercial Mortgage RMBS Ser. 1.DFM 91,519 08/25/2036.......
362334  BQ 6 | GSAA Home Equity Tr RMBS Ser2006-3 ClA. ... snssnssneenes TD FM.iiins [ 3,811 03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHES. .. ... ..vuriruiriiereiiiisiiiesississisrsiissieniins eveersssesesenssseensssnsnssssenssssensens | nessssssssssssssns 521,347 | oo 678,014 XXX
3899999.  Total - Industrial & Miscellaneous (UNAFfIIBTEA). ... .....c. vttt enes | ebsssesssssessnsansenesssssnsanssssenssssnsennes | osersessssssansenes 521,347 | oo 678,014 XXX
Totals
6499999.  Total - Residential MOrtgage-Backed SECUMHES. .. .. v oottt sttt ettt sns s enne | ehessessssssssnsassessnssnssnsenssssessnsansesnes | seserssesssessansenes 521,347 | oo 678,014 XXX
7099999, SUDEOIAI = BONGS. ...ttt kbbb E bR b e eeberbenhen ettt | feninien s 521,347 | oo 678,014 XXX
Cash Equival (Schedule E Part 2 Type)
000000 00 0 [Overnight Repos SEC LENDING ONLY......cccociiiiimniiniiniinirsnisssersssesenisneaes 1A 191,431,900 10/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......c ettt sttt snses sesesssssssesssssenssas ..191,431,900 XXX
9999999, TORAIS.....  oveuieeiiiei e bt 191,953,247 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....90,866,053

Average balance for the year:

Fair Value $.....146,925,360  Book/Adjusted Carrying Value §....

QE11




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

General Interrogatories:

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

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

NONE

QE12




Statement as of September 30, 2021 of the NAT'ONWIDE LlFE INSU RANCE 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
American Savings Bank.............ccouvevrninrirerinns HONOIUIU, Hl..o.ooceeeeeien | e [ e | eveeierssesnssieeenes | oererennnns 239,106 | ..coooovrnen 149123 | ......... 14,703,370 | XXX
Bank of AMEICA..........vvuerererrieeierireerseissiis Charlotte, NC........voerercereierierineienieeeneeis | cevenineenesins e [ e | ooesessssesssssssenes | oveveees 1,094,408 | ....ccoveenns 559,776 | ..ocvourrnnes 496,806 | XXX
Bank of New York Mellon..............ccoeuivnerinnns NEW YOrK, NY c.oociiiieiieciscineneisssieniens | e | e [ e | coreessseessnsessssnses | oeseeeees 2,823,995 | ......... 29,286,095 | ......... 39,009,791 | XXX
JP Morgan Chase...........cuvuuererrereeenieereeiniinns New York, NY.... (80,465,380) | ........ (82,007,286) | ...... (113,419,777) | XXX
PNC... Pittsburgh, PA ,243,409 11,313,256 1,270,380 | XXX
WAChOVIB. .o Charlotte, NC ..1,773,880 11,143,699 ...1,633,765 | XXX
The Federal Home Loan Bank of Cincinnati....... Cincinnati, OH..........ccoovriiririeesrnreieennes [ e [ enrsieisninnnns | o | ceveernennes 224,855 | ..o 91,329 | oo 5,179,305 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories............cccorrrrerrrrririreinnes XXX XXX [ | v | e 140,695 | .............. 121,732 | oo 89,930 | XXX
0199999. Total Open DEPOSHOMES........cvvrieririririeirisiriere e sersseneenes XXX XXX [ 0 [... 0 | (72,925,032) | ........ (49,342,276) | ........ (51,136,430) | XXX
0399999. Total Cash on Deposit...........cccoovuciicsiicciiciiienss XXX XXX [ 0 ... 0 | . (72,925,032) | ........ (49,342,276) | ........ (51,136,430) | XXX
0599999, Total Cash............evvrreverirereriirirerireriececeiseeieiii XXX XXX ... 0. 0| . (72,925,032) | ........ (49,342,276) | ........ (51,136,430) | XXX

QE13




¥130

Statement as of September 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

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 | covvovveneens | 9,115,738 | wovvvvvevevevevevererererenererenenenens 3R 236

825252 40 6 | S/T INVESIMENE CO TrEASUTY TIUSE (AIM)....occorseveieveeeesereseeesseesessesess s ese oo ese oo - [09/302021....... 0.010 | oo | 13,872,571 | oo I - 24
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.wri s e e L0 iees LR | 22,988,309 | ..o, 116 | oo 260
All Other Money Market Mutual Funds

825252 88 5 | SIT Investment Co Govt and Agency AIM... | 09/27/2021....... | 0.026 | 1277
8699999. Total - All Other Money Market Mutual FUNS..............c..orvieriecececc s 1,277 0
Qualified Cash Pools Under SSAP No. 2R

TNGTOMWIGE CaS MMAGEEN CO.verrerereerereeereeeeereeeees e e | e [09130/2021..... 0.037 | 377,680,863

377,680,863

9999999. Total - Cash Equivalents

......................... 445,211,546
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