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Annual Statement for the year 2021 of the NATIO NWI D E I N D E M N |TY CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 11,219,763 4.1 11,219,762 LA1,219,762 | 4.1
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvvece. 3,025,931 | oo S I 3,025,931 | oo [ e 3,025,931 | oo 1.1
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcveieeierceeiseee s | cveeiesieians 3743174 | o I 3743174 | oo | e 3743174 | ... 14
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 29,089,192 | ...ccooeenee (LU 29,089,189 | ...oovverreirrirrineis [ i 29,089,189 | ....c.ceeeene. 10.7
1.06 Industrial and MiSCElANEOUS............ccrverrerreeeeeeireisriseseesesissnens | e 103,152,409 | ............... 38.0 | 103,152,413 | ... 3,698,026 |.......... 106,850,439 |............... 39.3
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........cc.corurriiriiriiniieieeieeiesisesssisseisessssesssnees | sevesssisssssssssssssesees | eeeseeesenssnnees 0.0 [ | e | e (1N ST 0.0
1.10 Unaffiliated Bank LOANS.........c.coocvrieiiirneireiecseieissseieiisssesesenes | erssiseninns 14,156,017 | oo V3 14,156,018 | ..o o 14,156,018 | .oooovinnnnne. 5.2
1.11 Total Long-Term Bonds............coovvrvemrerneenrirnriineiinsiissssssssssssesssesssens | cvvneienns 164,386,486 | ............... 60.5 |..cocoenee 164,386,487 | .............. 3,698,026 |.......... 168,084,513 | ............... 61.8
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGages........ccovveeevereeireiesssiessesssssesessessssssssessens | sovesessennns 2,633,643 | ..ccovvvrrrnn 1.0 | 2,633,642 | ..o | e 2,633,642 | ..ocvvrrrirnn 1.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance .
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccoumenenmenmeneeneeneenesnssiseisenns | cveesneenens (1,912,157) [ v 0.7)] cevvrrenn (1,912,157) [ oo | e (1,912,157) [ oocvvrene 0.7
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuvevvneenerneennennees [ rovreiins 16,767,628 | ...covvvvrnven. 6.2 [ 16,767,628 | ...coovvvvrnen. 546,139 | .. 17,313,767 | v 6.4
6.03 Short-Term Investments (Schedule DA)..........cccocveeveveeeeersiieieens Lo | eveeresiensnens 0.0 [ Lo [
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccveve.c. 14,855,471 | ..o 55 [ 14,855,471 | ..o 546,139 |............ 15,401,610
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2021 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 96,944,141
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt 1,450,595
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 95,761,093
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 2,633,643
12, TOtAl VAIUAHON GIOWANCE.........vecveceeeiecicisites ettt bttt s et s st b et et et b st s b st s s s bbb s b s b s s s bR s A s R bbb s s bt s s e b e st et es st n s s bt ntnn (293)
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 2,633,350
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 2,633,350
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

74,411,787

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 2,622,999

2,622,999

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 8,609,551
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb

8,609,551

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

85,644,337

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

85,644,337

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

2,201,587,534

Cost of bonds and stocks acquired, Part 3, Column 7

76,689,120

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

869,063

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

114,720

(14,561,823)

(14,447,103)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

90,230,415

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

2,189,054,975

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

2,875,864

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

1,388,292

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

164,386,482

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

164,386,482
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Annual Statement for the year 2021 of the NATIO NWI DE I N D E M N |TY CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 11,219,762 | oo 12,161,001 | coovvorecrins 11,111,980 | oo 11,523,659
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 11,219,762 | oo 12,161,001 | oo 11,111,980 | oo 11,523,659
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,025,931 | oo 3,123,861 | oo 3,384,260 | ..ooovovere 3,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3743174 | 4143891 | .o 3,934,600 | .o 3,630,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ...29,089,192 ...31,220,905 ...27,830,445
Industrial and Miscellaneous, 8. United States .104,730,695 .106,473,705 103,854,217
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .3,395,103 .3,572,755 .3,250,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 9,182,625 9,202,698 | ....ooooeere0eeern9,208,297 | v 8,923,976
11. Totals......ccoocoe. 117,308,423 119,249,158 .116,028,193
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 164,386,482 | ....ccooovvvrenncs 169,898,816 | ... 166,981,989 | oovvvviiins 162,012,297
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 164,386,482 | ....ccoovvvvennes 169,898,816 | ....ocvvvvrrereen 166,981,989
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 6.8
......................... 0.0
......................... 0.0

GoIs

...................................................................................................... 3,025,931 | .o

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS oo | erenrnn s [V I [ 2113174 | 1,630,000 | .ooverrreriinrisrinnnens 0 [ )0 SN O 3743174 |, 23 | 85,089,461 |....ovvivriiiiniiens 39 | 3743174 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

B NAIC 1ottt esnenen | seeenntesennens 464,698 |........... 20,061,157 |..coovrerenne 1,580,486 |.....ccooone.. 4,626,196 | ....ovooveereeinrrnines | e ) 0.9, SO D 26,732,537 | oo 16.3 | 604,671,013 | .o 275 | 26,732,537 | .eovereerereeeieennieenns

............... 2,356,653 cerereen XX s [erre00000:2,356,663 [ 14 [ 75,296,886 |34 il 2,356,653
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
23,883,039 13,967,105 259,854 |.....covevnne 2,167,589 45,510,424 619,853,882 32,728,943
14,105,698 |.... 19,988,195 |.. 4,185,245 ..9,785,643 | .. ....50,239,364 |... .437,208,842 |... 21,260,988
2,133,105 | ... 3,171,325 | .. 5,304,592 | ... ....38,231,488 |...
...514,204 1,817,202 |... ...12,766,812 |...
141,190 | coviieeeeeenB4,510 | 16,127 | [ e XX i | ee000280,833 [ 0.2 [ 3,937,765
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V 0.0 [0 o 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

Totals




Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T (Ao 9,840,673 |...coovvvnees 44,364,960 |............. 27,342,556 |.....ccoenn. 6,516,050 |....ccovvernee 2,167,589 | oo (I I 90,231,828 | ..ovvvvvvrerrnernen DAY |t XXX s [ XXX i [ 57,217,884 |............. 33,013,943
............. 16,462,351 | .............19,988,195 | ..............4,185,245 | ..............9,785,643 | .......cceooniinnicnnncnn0 | ennen.52,596,017 v 31,335,029 |............21,260,988
...9,816,776 ....12,988,263 ....10,009,352 |.. 2,978,911

............... 6,897,355
280,833

............... 8,289,549
280,833

............... 6,986,551
................. 141,190

........... 0].. [N I} [ I
.. 10,717,538 |... 164,386,490 .105,740,453 |..
Line 11.7a52 % Of COL. 7....c.covvervricrecicesiceeeeesieseeniees | cvveesnisisenieieine L8 | cveerivieininieianend 1.3 | i 311 | e 6.5 | v 1.3 |00 | i 100.0 | XXX [ ereeee XXX etk XXX i | e 64.3
Total Bonds Prior Year
........... 128,701,887 | ...........483,030,522 vererenr 167,131,976 | ...........131,522,406 1,619,586,056 | .......................73.6 |........1,438,516,870 | ...........181,069,186
12.2 NAIC 2 ..28,280,561 |...........187,775,272 |. 62,458,747 | ... ..88,114,423 | .... ....512,505,728 23, .468,199,120 |.. ...44,306,606
12.3 NAIC3 3,958,812 |.... .27,995,114 |. 2,156,833 |... 10,322,396 | .... ..52,360,375
...453,328 |.... ...6,456,418 . 30,6571 | v | e ..13,197,624
................. 547,504 |..............2,123,513 v 307,054

12.8 Line 12.7 as a % of Col. 9.

L0IS

Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessenteninn 7,265,322 |............. 24,606,082 |............ 16,753,703 | ...covveenes 6,425,188 |....ccccoevnue 2,167,589 | ..o | e 57,217,884 | oo 348 ... 1,438,516,870 | ..coovvvvrerennn85.3 | o 57,217,884
2,565,642 |............. 16,052,841 |...ccvovrnvnn. 2,930,903 |....coone. 9,785,643 | ...vveeerererenrenees | e 31,335,029 468,199,120 | .oovovvvveveenen 213 [ 31,335,029
7,684,431 .2,324,759 |.. ....10,009,352 .44,636,071 ...10,009,352 |..

6,542,559 | ....cccooiennne 320,841 | e 122 [ [ [ 6,897,355 | ..o 2 | 6,615,459 | .... I TN ISR 6,897,355

13.7 Totals
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 7,358,329 |............41,639,904 | ............35,516 v 9,372,334
. . ....39.3 . .89

Total Privately Placed Bonds

............... 2,575,351 |........... 19,758,878 |............10,588,853
L2,074583 | 13,896,709 |.....ccooeoue. 3,935,354
2,132,344 | ... .846,566 |..
................. 443,992 | ................220,000

............. 33,013,944 | ........cceee.e..20.1 ... 181,069,186 e KKK [ er0002..33,013,944
............. 21,260,988 | .......cccoeere.e12.9 ... 44,306,606 | ... O | XK [ . 21,260,988
. .2,978,910 | .. 8. ....1,724,303 .04 . XXX 2,978,910
............... 1,392,194

.0
58,646,036

..... 15,590,773 |..
......................... 9.5 B 0.0 O 35,7

14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....33,078,971 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......cveceeeecececieiieeiei ettt ensenes | eeeeneees L.71549 | ... ....346,087 |...cocovrnne 9,681,791 ) 0.% G IO 10,099,427 | ..ovvvvvrrrreenn8.1 | e 269,215,823 | ..o 12.2 | 10,099,426
1.02 Residential Mortgage-Backed Securities... ..760,657 LTABT8 | XXX ..835,335 1,195,986 ..835,335 |.

Commercial Mortgage-Backed SECUMLIES............ccvieriieiriieieiieiies | e | eeeneseesinseeessessnens XXX | e 0 rrvreenreennnennnseens | e 0000 | v
.04 Other Loan-Backed and Structured SecUrities..........cccoerrervrerrerneinnns |eorerrrnnenneesi88,000 [ 1ovioiiiiioriiriisiierisniins [ eersnesssisssssssessssnses | eessessmsenssssssssssanssnes | sessmssnsssssasssnsssssesanes | coneensaas D, S P 285,000 | .02 [ 1,010,000
1,05 TOAIS..o. ettt | ceensenineens 1,117,208 [ .o 420,765 |...cooveneee 9,681,791 | 1o [0 [V 2,3 S IS 11,219,762 | o608 [ 271,421,809 | .o 123 [ 10,934,761

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

............ 22,058,003

.359,806 | ...

26,684,199
..824,504

.......... 613,177,667
.66,790,230

............ 26,684,199

..824,504 |.

Other Loan-Backed and Structured SECUMHES. ..........covvvreeeecciiees oo | eveeeeeeeeeeeeievenes e ,580,486 et ,580,486 |. .
............ 22,417,809 |..............1,580,486 |.............4,626,196 | .....c..ccoorrenrnnnnl0 29,089,189 voer..079,967,897 veennn.29,089,189 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEE OBlIGAtIONS. ......euvereirieirieieisieie e enes | sereeseneenenens 728,202 |............ 25,387,322 | ............ 27,097,323 |.............. 4,185,245 69,351,323 | .ovvvereeeerenn82.2 | 766,655,848 | ...oovvvvererennn 348 |
6.02 Residential Mortgage-Backed Securities... 388,804 ...773,488 |... ..363,507 |. .185,236 |... LAT711,035 | 10 [ 60,296,300
6.03 Commercial Mortgage-Backed Securities..... 1,972,379 3,440,384 [ oo [ ...5,412,763 ...216,283,126 .
6.04 Other Loan-Backed and Structured Securities.. 5,139,243 |. 11,176,042 | ... 10,271,146 26,677,293 | oo 162 | 68,763,512 ..796,762 |.
6.05 TOMAIS........cviviieiiiiietei ettt sanbenas | ererinienaens 8,228,628 |........... 40,777,236 |............ 37,731,976 1,111,998,786 | ......ccece0e0a. 505 | oo 44,791,378

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




60IS

Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds

Exchange Traded Funds Identified by the SVO........cccccccviviiiiiinninnas

10.
10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired...

14,156,018 | ...

.14,559,699

14,156,018 |.

14,156,018

............ 14,559,699

............ 14,156,018

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans.

Ling 11.08 @5 @ % OF COl. 7.ttt

.............. 3,825,682

1,614,159 |.

...3,370,874
...5,412,763
.28,542,779

8

........................ 7.8

............ 12,836,463 |

............ 10,717,539
........................ 6.5

o 11,953,231
........................ 73

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations...............
Residential Mortgage-Backed Securities...........cocvverreuninrcrneininnns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds.........

Affiliated Bank Loans

Line 12.08 as a % of Col. 9.......

............ 92,627,297
............ 25,895,431

.33,018,399 |.

.......... 539,827,327
............ 54,488,002

14559699

68,687,457 | ...

.......... 705,916,258
............ 31,094,105

114,577,270 |.

.......... 209,262,626
11,900,937

.......... 225,055,183
4,904,041

....... 1,772,688,691
128,282,516
...216,283,126

1,668,015,648
............ 88,393,366
cerenn. 175,331,701
............ 14,984,326

.......... 104,673,044
............ 39,889,150
. 40,951,424
............ 54,789,186

.......... 161,942,091
........................ 74

.......... 707,380,838

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans

.............. 3,097,480

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11.....

1,614,159 |.

............ 22,613,079

.............. 3,440,384
................. 122,451

............ 14,156,018

1,207,972 | ...

.............. 9,187,099

185,236 |...

............ 80,423,549
...3,370,874
.............. 5,412,763
.............. 2,377,247

............ 14,156,018

....... 1,668,015,648
88,393,366
.......... 175,331,701
............ 14,984,326

............ 14,559,699

............ 80,423,549

.............. 5,412,763
.............. 2,377,247

............ 14,156,018

..3,370,874 |.

.39.3

41,539,904 | ...

.35,516,653
....33.6
..21.6

..8.9

9,372,335 | ...

11,953,231
.13

105,740,451

1,961,284,740

105,740,451

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

SVO Identified Funds.

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.39,889,150
40,951,424
.54,789,186

...26.6

15,590,774 |.

1,345,204
2.3
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........uovurireererireereeeirstreese et sssssssee s ssess s ssessssssssessessessnes | ssesssssssssssessesssssssssessassssssnssessssnssnes AT2076,128 | oottt sssstsee | setsstetses et ts s es st e st s et bt ns et et | eesessee et sttt s ettt 172,176,128
2. Cost of cash equivalents acquired 190,740,365 190,740,365
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuirieeicisiie ettt b bbbt ssbessesans | sbessesssssssssesssasses s esb s s s bn s s bsnsaen BAB, 148,805 | ....veecveeeeceeiceete ettt es sttt | eresuetes st es sttt es ettt s et es et bes et et essnaetenns | essteteseaetesenaetes s e et et et e s st et et et naen 346,148,865
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 16,767,628 | ... s 0 | e 0 [ o s 16,767,628
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 16,767,628 | ..ot 0 | oo 0 | s 16,767,628
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

EO1, EO02, EO3
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000707......vvvereeriiieniieniesereienins [ e VILLANOVA ..ot PA. oo [ 12/17/2001. 7.35 39,580 | oo | e | s | e | e | s 6,360,714 | 11/05/2001
00-1000875. we | SCOTTSDALE.......omsiririirrriines AZ... 09/18/2002. 8.08 .. 275,769 | ..o | e ..4,333,560 | 06/17/2002
00-1000932 cesvecennn. | HARRISON TOWNSHIP, MI 05/29/2002. 710 | ... 2,222,712 | cvvoeeveerieeiiseesssisssessienns | v . ..6,902,857 | 04/05/2002
00-1100774.....cooooeniieriesriserissrisnies | e SOLANA BEACH. ... CA...... 03/24/2005. 5.23 95,581 | ..o | e | s | e | e | s 7,716,160 | 03/16/2005
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All OtNET........vuiviiiiiriieristiessesi e er s esbssesess b sn bbbt enssnsentennnns | coneanes 2,633,643 0 0 25,313,291 XXX
0899999. Total - MOrtgages iN GOOT SEANAING. .......vurerieieeeets ettt ettt se et ses e es e e a8t e e s et sesemseesehee | f1ekeeseesebehseseesee et ees s bt st ets et sesenten st et ensenennnnantensenas | crssnes 2,633,643 . 0 0 . 25,313,291 XXX
3399999, TOAIS.........ooveeeeeeeeee s eeeeiee e eeeee ettt | eereies 2,633,643 | ...coovveecs 0 0 0 [ om0 | e (V) [P 25,313,291 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal
Mortgages Closed by Repayment
00-1000714.. .. | CLOSTER 11/08/2001. | 12/03/2021. 236,085 0 .236,085 0
00-1000949.. .| STOW. 05/30/2002. | 05/28/2021. 301,235 0 .301,235 0
11/20/2002. | 05/18/2021. | ....ovvvrereenes 491,787 . 0 491,787 ....491,787 0
1,029,107 0 [0 [0 [, 0 0 0 | s 1,029,107 | oo 1,029,107 [ .o 0 0 0
Mortgages With Partial Repayments
00-1000701.......vvvmrerrrenes VILLANOVA.......cooiiirierieriseensseseriesieneseens 121712001, | oo | e 496,158 | ...oooeerrieeirerieriiees | e | s | et 0 456,578 | oo 456,578 | ..o 0
00-1000875.. .. | SCOTTSDALE. 09/18/2002. 583,170 0 .307,400 ....307,400 0
00-1000932.. . |HARRISON TOWNSHIP... 05/29/2002. | . .2,482,695 0 .259,984 259,984 0
00-1100774.. .. | SOLANA BEACH 03/24/2005. 372,548 . 0 .276,966 ....276,966 0
0299999. Total - Mortgages With Partial REPaYMENES.........ciiiiriiiieiiisis e sensniaes 3,934,570 0 {0 | o0 e, 0 0 (L [P 1,300,928 | ............... 1,300,928 | .....ccovvvvirerrrnnn 0 0 0
Mortgages Disposed
00-1102262 10/12/2018. | 06/30/2021. | ...ovevnvvnnd 9,774,303 | ooooveerereirneeineineins | seereeissisessessssesenins | cesesssnesssseseessssensi | cesesissse i (V1 ORI IO 9,774,303 | ..ovvvvnees 10,294,928 | .....ccoovvererirerriinns 520,625 520,625
00-1102418.. . .. 09/10/2015. | 01/28/2021. ...20,000,000 0 20,000,000 ...20,000,000 0
00-1102717.. .. | WASHINGTON DC... 10/12/2018. | 01/28/2021. | .. ...14,917,165 0 14,917,165 ...14,917,165 0
00-1102749......c0ovvrvrrinnns HOUSTON. ... L S I 07/25/2017. | 06/30/2021. | ............. 25,000,000 [ coooverierrireiineineiins [ e | e | e 0 25,000,000 751,838 751,838
00-1102752.. JHOUSTON. ...ttt TXoo ...| 07/28/2017. | 06/30/2021. | .. .8,775,130 (V1 OO ISP 8,775,130 178,132 178,132
00-1102831.. .. | PHOENIX AZ... ..102/12/12018. | 01/28/2021. | .. 13,513,866 . 0 13,513,866 .. 0
0399999. Total - MOrtgages DISPOSEA........uuuieriursirisiisiis e erissinississeissnssses | sessessssssnsssens s ssessssssnsesens s ssssssssssnsses | snresenesnes 91,980,464 0 [0 [0 [, 0 0 0 91,980,464 | ........... 93,431,058 | ..o 0 1,450,595 1,450,595
0599999, TOtAl MOMGAGES. ........vvreerrerireiaciieeeineeieetseisees sttt essnsis | aeesiesssessssesassssss s ess s asssasssnsssssnsenes | woesennsenas 96,944,141 L0 [T | I RTORTORPRRRRPON | I VPO 0 0 0 94,310,498 | ............. 95,761,092 | ...cvovvririiirinrind 0 1,450,595 1,450,595
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

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

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
| US Government Building Open-End Feeder 1............ [........ | San Antonio.......... [TX...... | USAA Real Estate Company..........ceerrce | [0711712008].......o0. | o 39,136,220 | ........ 54,879,642 | ......54,879,642 | ....4,752,035 | - < s | s } 02,622,999 | = s | e 1520
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated..........c.ccooiiieniinninnininisniin | v 39,136,220 | ......... 54,879,642 | ....... 54,879,642 | ..... 4,752,035 0 0 0 .0 ........2,622,999 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
[ Nationwide Realty IVeStors, LLC........oceocucrssc [ | CoOUMBUS...oorcre [OH..... | Nationwide Mutual INSUFaNCe CO.....oererscse | cermsesses | 0702/2002] cocere | corieesh865,156 | covce 30,764,692 | ......30,764,692 | .....3,857,516 | - R - - e | o 2.930

2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated ..30,764,692 | ....... 30,764,692 | ..... 3,857,516 0 0 0 .0 XXX
4899999. Subtotal = UNGffilIBta. ... ..ovuerrriirriiriseis it enrines . o 54,879,642 | ..o 54,879,642 | ... 4,752,035 0 0 0 .0 XXX
4999999, SUBOtAl = AFFIIBEEA. ... bbbttt | onnenne 000,156 | i 30,764,692 | ....... 30,764,692 | ... 3,857,516 0 0 0 .0 XXX
5099999, TOAIS.......vuervrerersesseisaeisseesseessess s es st es Shees bbbttt nssssensensssssnnsssssnenes | aeeeenn 88,801,876 | i 85,644,334 | ....... 85,644,334 | ..... 8,609,551 0 0 0 .0 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. 1A 0 1B 0 1C e 0 D e 0 1E e 0 1F s 0 L LC T 0
1B. 2A 0 2B 0 2C 0
1C. BA 0 3B 0 3C s 0
1D. AA e 0 4B 0 AC 0
1E. BA e 0 5B 0 5C s 0

1F. 6 s 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

| US Government Building Open-End FEEAEr 1. | San Antonio. O7M7/2008. | ..o | v | s 2,622,999
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState - UNAfflAEEA. ... ..o ottt ettt ettt ettt ns ettt en sttt enses et st entensssnsensensesnssnsensesnsensensess | sonisssensensensnssnssnessnsansedd | oveens 2,622,999
4899999, SUDOLAL = UNAFAIIBIEA. ...ttt etttk eeEf a0 Ee £41eeEseeEE oL E S 08 oAt oeEE e E L8 o0 E 1oL AL 8oL E o8t eeet e ee e A et ee | 40E1eEEoee Lo E Ao LR LA oLt E 4L oL E LA AR LRttt sttt snisninennnes | svsisnnssnissienssienssnnsnen) | ooniias 2,622,999
5009999, TOAIS ... ve.vereeeee e eeeseeeeeeeeeseseeeeeeeeeeseseeeseeeeseesseeeeseeeseeseeesesess s eseseeeseeseeeseseesseeseseseseeseeeseseesseeseses s eeseeeseeeeseeeseessseesseeseee  oereeeseeseees e eeseeee e eeeeees e e et e e e ee e e e e e e e et e e et e e et e e ee e ee s eeseeee  eeeteeeeee e e e e e e ee Ao e e ee e A e et e e et oo et e et e et e et e s e e ee e e s e eereer e ereeeenaeseesseeeseseseeenasneesssseseesesesnseeseessessesees | ererseeresneesseissseeesinnnieenQ | oo 2,622,999
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund XI LLC....... |Columhu< |OH. |Distribution.. .106/30/2003. | 12/31/2021. | - - - - 0]- - - ...0

4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated............cccoiiniiiniiniiiiini i | connnsnsnenn0 | (U [ 0 | 0 0 0 0 0 0 0
4899999. Subtotal - UNaffiliated..........oruueirieiiis i s 0 0 0 0 0 0
5099999, TOAIS........oorveercreeoceeeeeeeeeseeee s es s s e eness e ennsennsins eeneien 0 0 0 0 0 0
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
34459R  AB 1 [ Morrocco AID Gtd SF Bd........cccuuevemrereerreinirerienineessesississensessssessensnns | evvnens | oo | reveneenns 1BFE s | e 479,772 | .. 115730 | coovorvvrnrnnnn 463,666 | .......coouvnn 400,644 | .....occoonveee 417,636 |........... (CI(074 ) [T ISR PO 7.550 |...... 5.585 | JJ.virs | i 13,948 | .......... 30,249 | 04/28/2003. | 07/15/2026.
912828 2R 0 | U S Treasury Nb.....oooioniiieiieiiississsissiseisssnissssssnsssesssnsssnsssssssnsssssssssanns | ooeeens | oo | sensossenns 1A i | s 9,515,665 |...104.961 | ............ 10,496,090 | ..coooennes 10,000,000 | ...oocvenecet 9,681,791 | ..o 51,460 2.250 |...... 2.867 [FA..c| oo 84,986 | ........ 225,000 | 08/30/2018. | 08/15/2027.
0199999. U.S. Government - IsSUEr OblIgAtIONS..........cuuureesiieseieiieisinserisssessesesssssenssenesssessnssnsenas 9,995,437 XXX | e 10,959,756 | ...cccovenes 10,400,644 | ........... 10,099,427 | ..ovvvvviirinnninnd 0 | s 47,753 0 0 XXX XXX XXX | s 98,934 | ....... 255,249 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB..........ccoovrvrmrvvrmererinnncninnes | vervnne | oo | evvvereeedb | 1A i | v 132,833 |..105.289 | ....coceereen 142,996 | oo 135813 | v 135,006 |...coccenn. 155 | v | v [ e 6.500 |...... 6.907 | MON... 12/12/2001. | 06/15/2024.
911760  HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.......ovviirminriinsessnsssmisssissninns ...698,711 |...109.428 702,202 | s 700,330 [ ..ot 7K1 N [N R 6.750 |..... 6.894 | MON... 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed Securities ....831,544 XXX ..838,015 | ...... 835,336 0 378 0 0 XXX XXX XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 |NRRC-B Facilities Corp CTL GSA Backed..........ccccvuriniinirnnninninnncnninnns [ evvnne | oo | evvennenn | 1B i [, 285,000 |...101.700 ..285,000 | ..cooviinnnns 285,000 | ..o [ e | | s | e 6.850 |...... 6.851 [AO...... 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 285,000 XXX ..285,000 | ...... 285,000 0 0 0 0 XXX XXX XXX XXX XXX
0599999.  TOtal = U.S. GOVEIMMENE. ... eourieiissirseisaeessessseessees s sttt | oenerenes 11,111,981 XXX | 12,161,001 | e 11,523,659 | ..oovveene 11,219,763 | .o () I 48,131 | i 0 s 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
605580 DJ 5 | Mississippi St GO Ref SEr A........covrvueriiierierieineiisesiessiensesesssesessnnnes | coevene | oo | seveensines 1.CFE s | v 1,125,500 |...104.100 | .....ccooonee 1,040,999 | ..cocovvvnnee 1,000,000 | ..coovvrenee 1,008,481 |........... (9,833) 5.250 |...... 4.200 [MN...... | ccoveeern. 8,750 | e 52,500 | 01/12/2006. | 11/01/2022.
605580 EE 5 |Mi ippi St GO Ref Ser A FSA Cr..vcvveiisiiisiissisiesississsississnssnsns | svvnee | oo | cvossninnes 1.CFE i | v, 2,258,760 |...104.143 2,082,862 ...2,000,000 2,017,450 | ..o (20,237) [ ..cveeverneirinnnnns [ [ 5.250 |..... 4.170 |MN......| ......... 17,500 | ........ 105,000 | 01/12/2006. | 11/01/2022.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations.............cccniine: 3,384,260 XXX 3,123,861 3,000,000 | . 3,025,931 0 (30,070) 0 0 XXX XXX XXX .157,500 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..........cvewereeurenreernsensisiseieessessiersessesneas 3,384,260 XXX ....3,123,861 ...3,000,000 | ............. 3,025,931 | ..o (V] I (30,070) [ evoveverennd (L] [ 0 XXX XXX XXX | 26,250 | ... 157,500 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
172252 A8 1 |Cincinnati OH City SD GO Ref Classroom C 5] 010 R 1.CFE i | v 2,304,600 |...124.708 | .............. 2,494,160 | ..oovvrnnee. 2,000,000 | .ooorerece 2,113,174 | oo | i (16,557) 5.250 |...... 4.161 |JD.ccs | v 8,750 | ........ 105,000 | 09/25/2006. | 12/01/2027.
758449  SF 0 | Reedy Creek Impt Dist FL GO TxXbl Ref Ser......ccoiuusiirniiessiierinssisenssninnens | eneens | oo | serssnens 1DFE i | o 1,630,000 |...101.211 [ .o 1,649,731 [ oo 1,630,000 | ..oooovrenee 1,630,000 [ ..oovereneriniinniins [ eerrneneseisssninnnes | eeneesesensssnisns | enensssnsssnssssessnns | cenae 2497 |..... 2497 [D..oov | e 3,392 | oo 40,701 | 02/05/2020. | 06/01/2034.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cvrerirsriernnsssisnssnsnsiens | osresseenes 3,934,600 XXX ....4,143,891 ...3,630,000 | . 3,743,174 0 ...(16,557) 0 0 XXX XXX XXX 12,142 ] ... 145,701 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 3,934,600 XXX ...4,143,891 ...3,630,000 | ..o 3743174 | oo 0 (16,557) | s (V] I 0 XXX XXX XXX 12,142 | ... 145,701 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig 1,717,875 |...119.939 ....1,799,091 ...1,500,000 1,612,636 (P20 7 ) SR IR IR (00 N D 3.251 |MS...... .25,000 11/16/2016. | 09/01/2035.
027650 MC 5 | American Mun Pwr Ohio Inc Rev Comb Hudro.. .1,869,813 |...112.860 | .. ...1,918,620 | ... ...1,700,000 | ... 1,780,196 | e | e (18,120) [ ..evvvecerveieiens [ e [ 24,000 | oo, 2.781 |FA....... .25,689 09/20/2016. | 02/15/2032.
167736 E2 9 |Chicago IL Wir Rev 2nd Lien-Remk 2,068,535 |...119.061 | ....ccoonuee. 2,083,573 | ..o 1,750,000 | ..coovvrenee 1,909,557 [ ..oveoevevrvnerivenin | e (30,294) [ ..oveovvrvrinrines [ e [ 205,000 | oo 2.960 [MN......| wcovrrenee 14,583 05/13/2016. | 11/01/2028.
167736 E3 7 |Chicago IL Wir Rev 2nd Lien-Remk 2,063,373 |...118.947 ....2,081,571 ...1,750,000 .1,907,091 (29,799) | ..vvveerveineinns [ e [ 205,000 | .o 2.990 |MN...... .14,583 05/13/2016. | 11/01/2029.
167736 E4 5 |Chicago IL Wtr Rev 2nd Lien Remk.... 1,176,130 |...118.829 | .. ....1,188,286 | ... ..1,000,000 | .... 1,088,359 | ..o [ e (16,747) [ vvovevrvevniens | vevererveiseinniiens [ 000.5.000 |, 3.020 | MN...... 05/13/2016. | 11/01/2030.
544435 4D 9 |Los Angeles CA Dep of Arpts AMT-SENIOr R..........oveeeveermerierirerineninee 1,480,775 |...114.232 | ....cccoonneee 1,427,905 | .oooovvrrne 1,250,000 | ..cooovvenee 1,333,649 |........... (23,303) [ ..eveveeerreereries [ e [ 205,000 | oo 2.901 |MN...... 02/06/2015. | 05/15/2029.
544435 4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R 1,474,713 | .. 114.144 ...1,426,794 ...1,250,000 11,331,579 (22,702) [ ..o [ e [ 05,000 | oo 2.951 |MN...... 02/06/2015. | 05/15/2030.
544435 4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R . 1,474,550 |...114.055 | .. ...1,431,386 | ... ...1,255,000 | .... 11,334,829 (22,191) [ oevevveevrivernes [ e [ 205,000 | oo, 3.001 |MN...... 02/06/2015. | 05/15/2031.
544435 4G 2 |Los Angeles CA Dep of Arpts AMT-SENIor R..........ocuueeemeerneriereneeinseiseens 2,047,745 |..113.965 | ...oocovneee. 1,994,379 | oo 1,750,000 | ..coovvvenee 1,858,430 [ ...vooeerrrirerrenins [ e (30,109) [ ..evvveeereeeirerrns [ eernrirneeirseinernnns [ 205,000 | e, 3.051 |MN...... 02/06/2015. | 05/15/2032.
544445 BW 8 |Los Angeles CA Dep of Arpt Rev Amt Sub | 1,167,180 |...117.369 ....1,214,769 ...1,035,000 1,102,094 [ [ e (14,018) [ .vvvrevveririens | vevveereriveisiininens [ 200.5.000 |, 3.391 | MN...... 01/06/2017. | 05/15/2032.
544445 BX 6 |Los Angeles CA Dep of Arpt Rev Amt Sub L . .1,908,437 |...117.263 | .. ...1,993,478 | ... ...1,700,000 | ... .1,805,941 (22,099) [ ..ovevneererinernns [ e [ 205,000 | oo 3.451 |MN...... 01/06/2017. | 05/15/2033.
603827 YB 6 |Minneapolis & St Paul MN Rev Txbl Sub Re........c.cccooviimiriniiveircinis 1,535,000 |...108.188 | .............. 1,660,681 | .....ccooeue 1,535,000 | ..ooccovvenee 1,535,000 [ .ooovermrerrrineirienins [ vereeeerssninnnieeies e [ e | 04096 | 4.096 |JJ....... 12/07/2016. | 01/01/2032.
631060 CV 0 |Narragansett Bay RI Wtr Sys Re Txbl Ref.. .1,260,000 |.....98.981 ...1,260,000 1,260,000 | oo | e | e | e | 2404 | 2404 |MS...... .10,097 02/27/2020. | 09/01/2034.
64577B  H8 0 |New Jersey Econ Dev Auth Rev Preref Mtr ...486,878 |...116.286 535,000 ....510,085 6,116 | oo | e | 00005250 | 1inc 6.767 |JJ....... 14,044 10/20/2017. | 07/01/2025.
709221 UK 9 |Pennsylvania St Tpk Commn Rev Ref Ser A 11,252,160 |...120.300 ...1,000,000 1,128,227 (24,424) | ... [ [ 05,000 | oo 2.231 08/03/2016. | 12/01/2032.
735389  WJ 3 |Port Seattle WA Rev Amt Ref Ser C .1,604,963 |...111.658 1,460,000 .1,508,763 (16,570 | oo | e | 200.5.000 | oece 3.710 07/22/2015. | 04/01/2030.
756872 LB 1 |Red River TX Edu Fin Corp Txbl Ref TCU P.....c.oovvveririiiiicisireieinen 11,525,000 |...102.713 ...1,525,000 1,525,000 | oo | e | e | | 002,802 | 2.802 01/16/2020. | 03/15/2033.
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
762244  FJ 5 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F........ccovverevviiriniiinersnieiisins | e .2,009,897 |...115.993 1,966,085 ...1,695,000 .1,846,568 (82,164 [ . | e [ s 5.000 |...... 2.811 |MN...... 10,829 07/27/2016. | 05/15/2031.
88059E V9 2 |Tenn Val Auth Cpn Strip Strips. ...281,422 |....72.479 ..337,751 | ... 466,000 | .... ....306,196 9,766 | ..veereiereinirnins [ eonereniinnineninnes s | e 3.268 [N/A..... 05/23/2019. | 12/15/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . . 28,404,446 XXX [ 28,793,234 | .....co..... 25,416,000 | .......... 26,684,200 | ..o 0| s (308,690) | ..oeorrrrrinan (V)] I 0] XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312909 MY 7 | FHLMC REMIC ST 1251-Z......covvierineereeiieineiissinessessssisessssssssnsenssnnes | eoneeen | oo | veveneeens AL1A i | s 2,269 |...100.843 | ...coovrrrerirnnn 2,188 | ........ 2,170 2,168 | ......... (1<) ) [N IO I 8.000 |...... 6.653 | MON.. 12/31/1998. | 04/15/2022.
312915 UF 6 |FHLMC REMIC S€r 1504 Z.........ovvviiriniiriiriernirseiessssissssesssssssssssenssses | soveene | oo | seerensenes A11A i | 14177 [..103.059 | oo 14,204 | i 13782 | e 13,809 |......... (161 IR USROS O 7.000 |...... 6.342 | MON.. 02/26/2002. | 05/15/2023.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z........ccovrvuerirerireererissinessesiseessesssssssssssesssssees | seeee 1A. ...128,465 |...104.592 ...127,532 ({672 ) [T ISR IO 6.500 |...... 6.436 | MON.. 11/13/2001. | 02/15/2024.
3133TA CQ 3 |FHLMC REMIC Ser 1967-BA...........cccoviiriciiiiicciississicssissicsississiins | s AITA L ...105.131 55,476 (85) [ -ooererererierins [ e | e 7.000 |...... 6.572 | MON... 12/31/1998. | 06/17/2027.
31381H  TQ 9 | FNMA DUS P00l #461459...........ccooeriririerierieeissiseriesiesessesssssssnsennns | avnnee | oo [ ceveriens 411.A +.100.000 | .voovvreern 471,523 | e 471,623 | oo 471,717 | e (1:274) 1 [SSURTITINTOR IONTRRRTRON BN 5450 |...... 5.081 | MON. 01/27/2004. | 11/25/2023.
31393A 2V 8 |FNMAREMIC Ser 2003-38 Cl MP.........cccostuueremrirnerineineinesissssssnsesissens | seres ...102.324 168,559 | o 68,436 (1)) [SSTRORORUNR ORI IO 5.500 |...... 5.239 | MON.. 04/01/2003. | 05/25/2023.
31394) KW 6 | FHLMC REMIC Ser 2673 Cl QL......coviiniiiriininiiisiissiienisesessnssniessiiens | cveens 1A. ...102.919 L8547 | ... 85,366 (59) [ oo | v | e 5.500 |...... 5.338 | MON... 02/03/2004. | 09/15/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s 843,720 XXX | e 837,671 | e 824,445 | ..o 824,504 0 (1,164) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of A and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
57563R  MA 4 | Massachusetts Educ Fin Rev LBASS Student.............cooceevevernerirereinceinnees | wvvvee oo [ corverins 2|1 FFE i | s 400,290 |...100.000 | ...coouvrnvrennn 405,000 | .ovoovernennn 405,000 | ..cooorerneens 402,435 | ......... 370 [ o | e | e 4.000 |...... 4120 |JJ....... 05/29/2015. | 01/01/2028.
57563R  MB 2 | Massachusetts Educ Fin Rev LBASS Student..........ccoceueveneernneineriieriineens [ coeens 267,106 |...100.000 | ..ccocovvvrneee. 270,000 | ..covorrrnnen 270,000 | ..oovorrrrnne 268,294 | ......... 205 | v | e | e 4125 | ... 4.230 |JJ....... 05/29/2015. | 01/01/2029.
57563R  MC 0 | Massachusetts Educ Fin Rev LBASS Student...........ccccureveneevvrinerverinenns [ s ....323,603 |...100.000 ..325,000 90 | v | e | s 4.250 |...... 4.290 |JJ....... 05/29/2015. | 01/01/2030.
57563R  MD 8 | Massachusetts Educ Fin Rev LBASS Student..........covuvniriserisnnssiinsiinnnes | s ....583,398 |...100.000 ..590,000 I I RN [T O 4.250 |...... 4.350 | JJ....... 05/29/2015. | 01/01/2031.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securth 1,574,397 XXX ..1,590,000 | ..o 1,580,488 0 1,054 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ ...30,822,563 XXX 27,830,445 29,089,192 0 e (308,800) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
01400E  AD 5 |Alcon Finance COorp SINL.......cccurvuiieiiiirieririeiiesiesiesissesssissseenienes ...252,967 |...101.197 (1,275) 01/07/2021. | 05/27/2030.
015271 AT 6 | Alexandria Real Estate Equity Sr Nt 1,227,257 |...103.615 (9,116) 01/11/2021. | 12/15/2029.
015271 AV 1 | Alexandria Real Estate Equity Sr Nt .1,628,209 |.....94.051 1,520 01/11/2021. | 02/01/2033.
025537 AN 1 | American Electric Power Sr Nt ....98.505 (1,591) 01/12/2021. | 03/01/2030.
03027X  AY 6 |American Tower Corp Sr Nt... ...107.514 (237) 04/29/2021. | 10/15/2049.
032177 AH 0 | Amsted Industries Sr Nt ...104.041 (3,655) 06/26/2019. | 07/01/2027.
03523T BV 9 |Anheuser-Busch INBev WIAWAING St NL..........courevmerimerereeiseiseriserienineenns | seveee ...138.681 (1,621) 03/31/2021. | 01/23/2049.
036752 AS 2 |ANthemM INC ST L. | enses ..111.479 X 22 03/08/2021. | 03/15/2051.
037735 CZ 8 | Appalachian PWr Co Sr Nt SEr AA. ..o | reeens 2102294 | 434,749 | 425,000 | ................423,484 | ........ 120 03/09/2021. | 04/01/2031.
06051G  HG 7 |Bank of America Corp Sr MTN................... LS. ...109.627 ..600,000 | ......ccc....682,857 | ..ooomiiiiiiiici [ s (12,674) 12/01/2020. | 03/05/2029.
097023 CJ 2 |Boeing Co SrNt......ccoovvverrercnnne LS... ...104.698 ..340,000 (203) 04/12/2021. | 05/01/2034.
097023  CW 3 | BOBING CO SI NE.....oouiiuiriicieiieeieeiiesi s essesssess s ssenes | eeens LA3BTT4 | el T12811 | 525,000 | ................664,355 |......... (1,928) 03/31/2021. | 05/01/2050.
10373Q BG4 |BP Cap Mkts AMEriCa SINL.......c.coovvurieiirieiiniiesiesieseeissssissssesieness | aevie ....98.438 686 03/31/2021. | 02/24/2050.
110122  CR 7 |Bristol-Myers Squibb Co SrNL.......c.cvverceririirerireriseeesesesiesicenenin | v ...124.033 (1,079) 03/31/2021. | 10/26/2049.
1248EP CN 1 [CCO Holdings LLC Sr Nt.......... LS... ...103.067 (3,548) (3,007) 05/13/2021. | 05/01/2032.
125523 CQ 1 |Cigna Corp SrNt.....ccvvverrrncrins LS... ...105.475 ..420,000 ......... 32 03/02/2021. | 03/15/2051.
126307  BF 3 | CSC Holdings INC ST NE........vuuiiriireireeineieiiesieeiesisesesssssssssenssnenas | ceneees ....93.631 ..262,000 (6,935) 728 03/03/2021. | 02/15/2031.
131347 CM 6 | Calpine Corp 1st Lein HY Ni......ccocooviriinrineririnineiienceenssisenieesinnns | v ..103.350 | .ovciiine 1,035,567 | ..cooovrvene 1,002,000 | .............1,034,050 |........ (6,780) 03/04/2021. | 02/15/2028.
14448C  AQ 7 |Carrier Global COrp SINL.......ccieerierieeiriseiseeieesesiessssessessssssssnsenes | seeie 2102277 | 3,068,307 | ..oovvvvnnenn 3,000,000 | .............3,007,572 |......... (808) 12/10/2020. | 02/15/2030.
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14448C  AS 3 | Carrier Global COrp SrNL.......cvirrieiieiierineieeeiseseeesesessseeessensees | ceseees ....875,553 |...106.740 ..875,000 875,553 | e | e [ [ | e 3.577 |...... 3,573 |AO...... 15,649 | 04/22/2021. | 04/05/2050.
159864 AJ 6 |Charles River Laboratories SrNE...........ooeeeeereernereerieeeenieeiseeseesessenes | ceeens ....343,000 |...102.433 2.343,000 | .o 343,000 [ oo e | e [ [ 4.000 |...... 4.000 [MS...... coeeee8,555 | 03/08/2021. | 03/15/2031.
171484  AG 3 | Churchhill Downs Inc Sr Nt LSe | o [ T AAFE i | s 737,403 |...103.877 | .ocooorreeennn 733,373 | i 706,000 | ................728,202 |......... (9,200) | covovvvvririneis | e | s 5.500 |...... 3.770 |AO...... | 09,708 | . 38,830 | 03/04/2021. | 04/01/2027.
220038  AM 8 |Corporate Office Prop LP S&NL.......c..cvuiivirrereeerinirserieniesessseiesssisenienes | seveee 1,240,948 | .....99.595 v ,244,935 ...1,250,000 B60 [ oo | e | e 2.750 |...... 2.833 03/04/2021. | 04/15/2031.
233853  AG 5 | Daimler Trucks Finance NA St NL........c.cooeeeererinrinerierineseesssisessensesees | eeens W12 ...996,930 |...100.498 | .. ...1,004,976 | ... ...1,000,000 20 | oo [ e [ 2.375 | ... 2423 12/02/2021. | 12/14/2028.
25470D AT 6 |Discovery Communications Sr Nt [0 IO I T 2.0 FEoviins | v 415,034 |..123.956 | ....cccvvuunnn 433,845 | ..cvviin 350,000 | ..............413,963 |......... (1,070) | cvovveererrvnirenns [ ervermrireiinnnniienns [ s 5.200 |...... 4.038 03/31/2021. | 09/20/2047.
25746U BM 0 | Dominion Resources INC St Nt SEr C.......c.vveveereioereeeeneiseesseisesiesiinees | ceeees ...527,972 |...123.690 ..400,000 522 076 [CL:) ) TR IR DO 4.900 |...... 2.808 12/14/2020. | 08/01/2041.
260543 DD 2 |Dow Chemical Co SrNt.........ccooeeee. LS... W12 ...521,307 |...108.707 ..510,000 | .... 521,164 (143) | oo | e | s 3.600 |...... 3.478 04/29/2021. | 11/15/2050.
30040W AL 2 |Eversource ENergy SrNb.......ccoicieieieeriieisieieiiessensesesssssessssssenses | eveens | oo | vevereeens T{2AFE s | e 423,360 |...100.571 | .coovvernrnnnn 427426 | oo 425,000 | .ooovvernens 423478 | ......... 118 2.550 2.594 03/08/2021. | 03/15/2031.
35137L  AK 1 |Fox Corp SrNt ...136.472 ..350,000 ....446,570 (1,500) | cvvvverreerneirneees | eeeereerseinneiienins | e 5.576 |...... 3.899 03/31/2021. | 01/25/2049.
361448 AU 7 | GATX Corp Sr Nt ...127.096 ..320,000 | .... ....404,843 (2,143) | oo | e | s 5.200 |...... 3.476 02/22/2021. | 03/15/2044.
37045X  CY 0 | General Motors CO SINE........cceueerruiererierineeseeississessesseesssessssissensanes | seeeen LA08.747 | 677,845 | oo 635,000 | ..o 672,287 |......... (V2 ) [T ISR B 3.600 |...... 2.796 04/20/2021. | 06/21/2030.
37045X  DE 3 | General Motors Finl €O SINL.........iiuiiiiieiiieneieiissiseesieeseesessinssienns | seve ...97.275 ..470,000 1,273 2.350 |...... 2.858 04/19/2021.| 01/08/2031.
410345 AL 6 |Hanesbrands INd ST NE.........oovrvereireeneeneeeesesessssses s ssssssssssnns | e ...107.288 ..440,000 (3,080) | cvvvoerrrrreeneres | e | s 4.875 ... 4.017 08/26/2019. | 05/15/2026.
442851 AL 5 |Howard University SrNL........ccccoervnernnrinneinniincinennensesensssisennensseenns | seevnee | oo [ evnerineeT [ 2.0 FEuviiiiis | v 867,077 |..102.771 | .................888,225 | .......c......... 864,275 | ................866,581 |......... (264) | covoevveeeiienes | e | s 2.895 |..... 2.856 02/03/2020. | 10/01/2029.
442851 AM 3 [Howard University Sr Nt. ...670,971 | ...102.602 (B1) [ oo [ e | e 2,945 | ...... 2.929 02/05/2020. | 10/01/2030.
442851 AN 1 [Howard University Sr Nt. ....385,000 |...102.506 299 |..... 2.995 01/31/2020. | 10/01/2031.
44891A  BL 0 |Hyundai Capital America Sr Nt 2125601 [ oviirrenn894,276 | 712,000 | oo 884,087 | oo | i (13,903) [ ..ovvvevvvrrinriees [ e [ 208375 |, 2.966 05/06/2021. | 04/08/2030.
458140 BM 1 |Intel Corp Sr Nt ...133.423 (2,034) | oo | e | e 8750 | i 3.278 04/29/2021. | 03/25/2050.
459200 KC 4 |International Bus Machs Corp Sr Nt...... ...121.656 (1,321) | oo | e | 04250 | e 3.374 03/31/2021. | 05/15/2049.
465685 AH 8 [ITC Holdings Corp Sr Nt ...131.591 11,127,985 (9,000) [ cvovverrereriririen | cerirereneriverinnine | 20005300 | e 3.200 12/14/2020. | 07/01/2043.
476556 DC 6 |Jersey Central Pwr & Lt Co SrNt....... ...108.464 2,120,773 (29,992) | ..evvoeervrineines [ e [ 204300 | e, 2.614 04/07/2020. | 01/15/2026.
49271V AM 2 | Keurig Dr Pepper INC St Nt.........covivievieriieiesieesiens ...104.328 ...418,446 25 | o | e | 000003350 | e 3.370 03/01/2021. | 03/15/2051.
529043  AE 1 |Lexington Realty Trust SrNE.......ccoviveeriicenciinerienircrienns 99711 | i 548,413 | 550,000 | e 546,450 |......... 289 | v | e | 0002700 | e 2.784 03/10/2021. | 09/15/2030.
552953 CF 6 |MGM Mirage Sr Nt ..107.218 286,271 (2,407) (3,156) [ cooovvevrrieries [ e | 20005500 | 3.718 03/05/2021. | 04/15/2027.
55336V AK 6 [MPLXLP SrNt......c...... 109411 | .................656,464 | .................600,000 | ................ 592,035 |......... 1,346 [ v [ e [ 4125 | 4.415 03/10/2017. | 03/01/2027.
565849  AE 6 | Marathon Oil COMP Ni.......cccivurririerieiirieiierieessessse s essesesseenas ..132.612 ...433,724 (2,887) | oo | cerrereneensrinneins | 00008600 | oo 4.468 03/31/2021. | 10/01/2037.
57629W CG 3 | Mass Mutual Global Funding Ni..........ccccoevumiiiiriniiniineiieisieissieniis ...104.834 ...481,223 (1,955) | covoverreririeni | cerverneiisrinnins | 000002950 | e 2.498 06/28/2019. | 01/11/2025.
58933Y BE 4 [Merck & CoINC SrNL......oovvveerecrcreseiesreeeieniesessssssssssssessesssssnssnsenss | avseens | oo | eeemriees T | LE FEvviiiois | et 849,311 |...100.475 | .................855,106 | .................851,064 | ....ccccrerns 849,320 |......... 10 [ [ e [ 02,150 |, 2173 12/07/2021. | 12/10/2031.
61945C  AE 3 | MOS@IC CO ST NL.....oouiiiiiiiiiereee et | s ...223,200 |...133.400 ..175,000 ...... 222,202 (999) | ovvoevriieiienns [ e [ 005,625 [ 3.798 . 04/06/2021. | 11/15/2043.
62912X  AF 1 [NGPL PIipeC0 LLC SINL......vviiircrircireierieeeieeieeisssesesssesssessesssseessnsees | seveene ...905,661 |...111.291 ..810,000 (2,036) | c.oovvereerrriienns | ceriereneeienineins | e 875 | i 2459 |FA....... 14,918 11/16/2021. | 08/15/2027.
63486*  AA 9 |National Basketball Assn St Sec Nt SEr A.........ccvevrererineemeeinneinerssnieninns | weevnee [ oo [ ceeerinenns 1.GFE. s | s 15,000,000 |...102.905 | ............ 15,435,690 | ...ccveenee 15,000,000 | ...c.0.e015,000,000 | .oovvnververcerriins | cerenerrenienineins | cereseiienieneens | oneesenseninnenenns | e 2410 | 2410 [D.ccre | i 15,063 12/16/2020. | 12/16/2023.
637417  AQ 9 |National Retail Properties INC St NL........c.ovviivenieiscnnsiessniensnnns | oo ...104.015 420,000 152 | e | e | 2003500 | e 3,618 |AO...... 03/15/2021. | 04/15/2051.
65473Q  BF 9 | NiSource Finance COorp SINL.........ocuuererervreererieesereesssesiessseessesssessnens | eeens ..119.314 ...1,010,000 (7,923) | oo | cevrerencensrirneins | 00375 | e 2.780 |MN...... 12/14/2020. | 05/15/2047.
682680 AV 5 | ONEOK INC ST NE..oouuiieriiiieiieniiesiiessiessies s | aeeeens LA21513 | 516,429 | 425,000 | ................468,140 | ......... (B06) | ovoovveeiecrienis [ v [ 0005.200 [ 4532 |JJ....... 03/31/2021. | 07/15/2048.
682680 AW 3 | ONEOK INC SINL.. ..ot esssesssnissssessenes | reeens ...109.812 ..550,000 (6,742) | ..o | cerrerverierennine | 0008350 | e 2,611 |MS...... 02/19/2021. | 03/15/2029.
69007T AB 0 |Outfront Media Cap LLC / C SI NE.....c.oviuuiveeiierieerieeiseise e | sevee ...102.323 ..440,000 (1,401) | oo | cerrereneeisninseins | 2005000 | oeco 4.628 |FA....... 08/08/2019. | 08/15/2027.
69346V AA 7 |Performace FOOd Group St NE.........covivicrirriieiiriiierieniceiesisseiesinnes | seveens 2104410 [ 229,701 | e 220,000 | .oovceerreeen220,000 [ oo [ [ [ [ 208,500 | 5.500 |AO...... 09/16/2019. | 10/15/2027.
B9370C  AC 4 [PTCINC ST NE..ouviriiceiieiieriesieet sttt | sviees 2101788 | e 70,234 | 69,000 | ..... 70,234 (519) (B17) | cevrerenerrerirnens | vvresvernerirerineens | 0004000 | e 3.335 |FA....... 03/05/2021. | 02/15/2028.
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74273@ AB 9 | PRIT Core Realty Hidgs LLC SrNt SerB.........coovvvmeiveinvirneieinsinerernnienes | v .5,000,000 |...102.668 ...5,000,000 15,000,000 [ ..ooovierieriinieienies e | e | e | e 3.850 |...... 3.850 |[FA....... 192,500 |02/14/2013. | 02/14/2023.
832696 AS 7 | SMUCKEr JM CO ST NL. ..ot | eeens ...625,386 |...100.393 ...622,836 [P2X51510) ) TR IRPIRRRTIRN BOROON 2.375 |...... 1.858 [MS...... 01/12/2021. | 03/15/2030.
8426EP  AD 0 | Southern CO Gas Capital Sr Nt Ser 20-A.........ccccoveeneenerrerirnernnenseirnernnees | eveens | oo | verveneeend [ 2ZAFE s | v, 593,136 |.....94.004 | .................564,023 | .................600,000 | ....ccccooe 593,744 |......... B08 [ oo | eeererierieeieeins | e 1.750 |...... 1.876 |[JJ....... 01/12/2021.| 01/15/2031.
84861T  AH 1 | Spirit Realty LP SrNE........oierieeieiiciiesceesseiessesiesisesensenniens | seveens ...635,930 |.....97.757 452 [ e [ [ 2.100 |...... 2.198 |MS...... 02/22/2021. | 03/15/2028.
87264A BT 1 | T-Mobile USA INC ST NL......ouivuiiiieiiriieieiienieiesiseesseesssssssssessesessensas | sevien ....680,650 |.....98.733 . . 1,379 [ | e | e 2875 |...... 3.202 |FA....... 03/11/2021. | 02/15/2031.
87612B  BQ 4 |Targa Resources Partners SrNt........ocovvvervevvnnveinnnenennnssnnnennnins | e | oo [evvvonenn T [ SAFE i | s 348,259 |...109.379 | ..o 379,544 | e 347,000 | .ovvrvirnne 348,128 | ......... (130) [ vveeererreineriees | eerveererineisnrseeens [ e 5.500 |...... 5437 [MS...... 12/01/2020. | 03/01/2030.
880349 AT 2 | Tenneco AUtOMOLIVE INC 1St LIBN........cvvuvumcererenrrreeeriseeessisesiesieeens | s ...399,343 |.....98.570 ..399,000 393,294 (6,008) (3 )} [T IO IO 5125 |..... 5.105 | AO...... 03/04/2021. | 04/15/2029.
893570 BM 2 | Transcontinental Gas P L Corp Deb...........ccccovvuvriiniiicincniniiiniiniccciiens [ s ...225,500 |...122.409 ..200,000 | .... 208,989 |......... (1,523) [ oo [ e | e 7250 |...... 6.176 |JD....... 02/24/2005. | 12/01/2026.
941053  AH 3 |Waste Connections INC S NE.........c.vvumreririerierierieeiseeesissriesiesesseeins | eeens e T 2A FE i | e 680,004 |...112.507 | .................675,044 | ................ 600,000 | ..coooverernc 663,448 | ......... (8,838) | cvvvuvvrrrererreres | cevererinniierieninn | s 4.250 |...... 2,517 | JD....... 01/21/2020. | 12/01/2028.
11271L  AD 4 | Brookfield Fin INC ST Nt sesissssensenes | ceseees Al. .1,159,830 |...115.347 ....1,153,469 ...1,000,000 | ..occorneee. 1,158,502 [QI572:) ) ST IR DO 4.850 |...... 2.376 |MS...... 12/07/2021. | 03/29/2029.
136385 AX 9 |Canadian Natural ReSOUrCES St Nt...........ovveevireriieeiiienerinsierieseesienines | s Al. 2,228,670 |...107.524 | .. 2,419,286 | ... ...2,250,000 | . 2,236,601 2,165 3.850 |...... 3.973 | JD....... 03/19/2018. | 06/01/2027.
00084D AV 2 |ABN AMRO Bank NV Sub Nt FiX t0 FIO@t..........cccoeeerrrmnerieriiecnerirseineiienes [ s 2100.261 | e 969,528 | ...covvvrinnenn 967,000 | ..ovvvcrernns 967,451 |......... 3) 3324 | ... 3.318 | MS...... 12/06/2021. | 03/13/2037.
067316 AG 4 |Bacardi LTD SrN......coociiiiiiriieeieeiseseiissiesie s ssssssesssessses | eeens ...123.559 (2,383) | cooonvvrerirrinnii | e | s 5.150 |...... 3.511 |MN...... 03/31/2021. | 05/15/2038.
21684A AD 8 |Rabobank Nederland Sub Nt LS... ...133.676 (3,038) 5.250 |...... 3.444 |FA....... 03/31/2021. | 08/04/2045.
225313 AK 1 | Credit AGricole SA SUD Ni.........coocueeeriineiieeieeeiesisesiesieesessseisensens | eeens ..106.735 | .................640,412 | .................600,000 | ................659,804 |......... (8,932) | cvvvvereereirneies | cerereeiseineiieninn | e 4.000 |...... 2223 | W....... 01/07/2021.| 01/10/2033.
82620K BE 2 |Siemens Financieringsmat St N.........ccoviuiviiriniinniinninnienissiisnisniinens | seveens [0] IS 1 ....99.822 42 | i [ [ 2.150 |...... 2.165 |MS...... 03/02/2021. | 03/11/2031.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX (19.417)| ......... (170,056) | ...cvovevrrnnnn (] 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
126686 AC 8 | CWABS Inc RMBS Ser 2006-H CI 2A1B.. . ....80.650 10280,409 | oo [ [ | | 2000260 i 6.687 | MON... 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3.......couriumrieiieineisseiesisesiesesseenns ....96.797 280,833 8,009 65 | oo | e | 20005500 | i 5.897 | MON... 11/10/2005. | 12/25/2035.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15 ... 12442 59,326 (7,184) 180 | covveeververieens [ v [ 008,500 [ 5.794 | MON... 11/10/2005. | 08/25/2035.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.. ...100.000 (48) [ oo [ e [ 05,240 | o 4.854 |MON... 01/16/2004. | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.. ...100.000 2 [ e [ 00.5.180 [ 4.689 |MON... | .. 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.. 2100.000 | oo TATT | e TOATT | il TOATT | s | e | e | e | e 72560 [ i 7.627 |MON... 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl.. 2100.000 [ e 99 [ 99 89 [ s | e [ s [ 208265 | 6.308 | MON... 02/22/1999. | 04/25/2029.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200.... 2104494 | 114,845 | oo 109,905 | .ooovvevrrenee 108,718 535 [ coverereneeininins | v | 2005250 | i 6.118 |MON... | .. 11/08/2005. | 06/25/2035.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 CI ....89.552 ...576,918 ..644,229 BIB5TE | cvverrverreeeernnenens | oveeesnneesnnnennnes | seeesnneeinnnssnnes | eevvnneeinnnennneens | 20000353 | 2.133 |MON... | .. 02/15/2005. | 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1 ....99.536 | .. ...102,850 103,330 | ... 103,403 8 | e [ 200.0.822 [ L 0.768 |[MON... | .. 09/27/2021. | 10/25/2034.
45254N KX 4 | IMPAC CMB Tr RMBS Ser 2004-9 Cl 1AT......ccvuivvmrrerienireeseeinsrierienes 199609 | oo 177,978 | oo 178,677 | covvverine 178,955 | ovovvercrrvrinerinens | crrerirseeneninssines | crverineenennneens | vevsveeeneensninsnens | 0000.0.863 | 0.812 | MON... 02/07/2005. | 01/25/2035.
55265W CA 9 | Master Seasoned Securities Tr RMBS Ser 2 112147 11,778 (12) [ v [ e [ 26,500 | oo 5.556 |MON... | .. 12/09/2004. | 08/25/2032.
79548K  ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19, ...100.000 | ... ...1,261 (1) ] e | | 2008630 [ 6.593 [MON... | .. 03/18/1999. | 06/25/2028.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.......... . 1,729,858 XXX | 2,070,802 | .............. 2321543 | oo 1,711,033 | ... 825 731 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.........ccvverrvemermerimrnnennrens | eveeen | oo | revereeens AL1A i | e 4,211,811 [..104.937 | ..cooorvrrenn 4,291,251 | ovvveenn 4,089,379 | ..ocoornvens 4127770 [ oo | e (18,770 | ..vvvverrerrrieernes [ rerererneerreniseinens [ v 3514 |..... 3.056 | MON... 12/06/2016. | 12/15/2049.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-...........coccevrmevnerirmrernneinseens | covene | oo [ corsirrnns A 1TAFM | s 1,032,074 |...100.349 | .............. 1,083,587 | covoovrernes 1,079,823 | ..coccvvvnnee 1,077,316 |......... 3,637 | oo [ [ 2459 |..... 3.213 |MON... 08/16/2013. | 12/10/2045.
94989  BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2........cvvivivninniinnncnnnrinnins | eoneree | oo | cvenernnens 4 B 211,580 |...103.161 ...212,693 206,176 | ..cooovvrir 207,678 |......... (553) | oo [ [ 3.306 |...... 2.775 |MON... 05/02/2017. | 05/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie 5,455,465 XXX 5,587,531 ...5,375,378 5,412,764 0 e (13,686) [ ...ovovereennad (L] [ 0 XXX XXX XXX 179,460 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
[03334@ AA 7 |AnchoragePermit Ctr Bidg Ls Tr CTL [T IET-T 491410 |..108.267 | oo 532,035 | oo 491,410 | o 491410 | ... [...6340 |...6.424 [MON...] ..oco.o. 1385 | .o 31,155 | 02/11/2003. | 02115/2005.
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
03765X  AJ 5 |Apidos CLO CLO Ser 2015-22A AZR.......cc.coevurrumrinrieneriinsiesissiiessinsiiiens | ceve .1,000,000 |.....99.535 ...1,000,000 1,000,000 | o | e | e | e | 1.628 |..... 1.632 02/24/2020. | 04/20/2031.
04018E  AA 9 |Ares CLO Ser2021-59A Cl A........ovueeirererieiinssiessesssseesssssssssssessesssssenas | seeees .3,700,000 |.....99.346 ...3,700,000 13,700,000 | .o | e | e | e | e 1.165 |...... 1.166 03/09/2021. | 04/25/2034.
04018E AC 5 |Ares CLO Ser2021-59A B1........cocereneernereineineenseiseissssissssssssessssessnsnns | aevene oo | evvnseonnes | 1.C FBuviiiiii | v 1,600,000 |.....98.950 | .............1,583,196 | ......c.o..c.. 1,600,000 | ..cocovennee 1,600,000 [ .oovermeereieriieiis | eerrerineireneineies | eereeeenesneines [ e [ e 1.535 |..... 1.537 03/09/2021. | 04/25/2034.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL ReV Le.......cocurveverrerirerirceiinineines | v ..439,888 |..103.134 | ..o 453,674 | i 439,888 | 839,888 | s | e | e | e | s 7.230 |...... 7.232 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. SOOI PR . |1B.. +.356,874 |...103.324 | ..ooiririrn 368,737 | 356,874 | 356,874 | s | e | s | e | e 6.260 |...... 6.261 12/19/2001. | 02/15/2023.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 ANChOIAGE. ......c..vereremivrerrrrerrirssnssersnssserensnne | evvnne | oo | veerersnnes TI1B e | e 2,772,875 |..115.291 | .00iiinn3,196,862 | .oooviri i 2,772,875 | iiiieeecn 2,772,875 | s [ | v | v | e 7.290 |...... 7.406 02/28/2002. | 12/15/2026.
15032T BE 5 |Cedar Funding Ltd CLO Ser 2013-1A ClARR.....c..covuuieueererinserierineenienins | ceens ....850,000 |.....99.875 ..850,000 ...... 1.212 | ... 1213 03/24/2021. | 04/20/2034.
15032T BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CI BRR [SSTORR DU ....350,000 |....98.223 | .. ..350,000 | .... 1350,000 | oo [ [ | | 1482 | ... 1.484 03/24/2021. | 04/20/2034.
15032T BJ 4 | Cedar Funding Ltd CLO Ser 2013-1A ClI CRR........ccoovvuviveerimrernmineennninens | wvveen | oo [ rererneenns LFFEoins | e 550,000 |...100.074 | .....ccocoonnee. 550,407 | ..ccovvvrernenn 550,000 | ..oovvrrerns 550,000 |........... 2.232 2.237 03/24/2021. | 04/20/2034.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A Cl A.......ovvuveeerneinerineiinenieeessseins | veeens ...489,924 |...105.032 ...490,214 ..466,728 ....486,237 [QIR:7) ) U IR Do 3.930 |...... 3.206 08/01/2019. | 10/15/2053.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.........cocveerermevrereneinirverirenens [ s ....840,000 |...100.058 | .. ...840,487 | ... ..840,000 | .... 10840,000 | oo [ [ | | 3.000 |...... 5.839 10/22/2002. | 01/15/2022.
653240  AA 9 | Newtown CTL S€r 2002.........cvurrereemmereserserseseseessssssssssessesssssessenssssses | reeens 589,386 |...103.096 | .....ccocornnecn 607,654 | ..ccoovvvrnnens 589,406 | ...coovvvvrnes 589,403 |........... I TSRO ISP IOV 6.082 |...... 6.160 08/08/2002. | 05/15/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA ReV BA LS.........coevveviniireiiniiiniicniiiens | v ...643,322 |...104.673 643,322 | .ooieeee043,322 | o [ [ e | 6.500 |...... 6.589 09/19/2002. | 11/07/2023.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CIA-2 P....ccvouivuerierineeicinseisereninees | sevee 7,910,776 |.....82.598 08,823,260 | coivreren 1,910,776 | oo | e | cevneeneninssneins | ceeeresissssesienens | e 0.603 |...... 1.815 09/14/2007. | 12/22/2037.
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CIARR.......cccovvvmmrvnneenernerineenennnninns | evvvene | o [evnereennnd | TAFE i | s 1,600,000 |.....99.633 | .............1,594,135 | ....ccc.s 1,600,000 | ..coooereee 1,600,000 [ .oocvoreirerirrineiins | eerreeirneisnseineins | eerierssnensinninee | e | e 1.182 |..... 1.184 03/01/2021.| 01/18/2034.
76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR.......cccovvurriviirineiirerieresceiinins | v ...750,000 |.....98.308 | ...cccoirereren 737,309 | civiiriienreren 750,000 | ivoiiiieerreen 750,000 | o | e | e | e | e 1472 | ... 1475 03/01/2021.| 01/18/2034.
76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR.........cocovermeriereneerineisernerienes | weeens ...600,000 |.....98.547 | ...ccoirenn591,284 | 800,000 | 800,000 | i | e | s | e | e 1.922 |..... 1.927 03/01/2021.| 01/18/2034.
78402C  AA 1 | SC Commercial Mtg Pass Through CTL Ser 2.........ccccocuvevnmriniinniiniiinens | s ...109.913 560 [ .o | e | 08824 | L 6.463 11/20/2003. | 11/10/2028.
92851@ AA 3 |Vivendi SPC Tr CTL . 2100871 | 85,836 | 85,440 | 85,440 | e | e | s s [ 0008630 [ 6.722 11/25/2002. | 04/15/2022.
949784 AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20........cocivinniinsiiinninnsinssissiiinne | sevens ...113.435 650 |...... 6.743 07/28/2002. | 08/01/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccccovvrivnis XXX 26,677,292 0 (1,282) 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX ,...105,093,141 ......... 103,152,409 ..(18,592)] ......... (184,293)] ... XXX XXX XXX XXX
Unaffiliated Bank Loans - Acquired
03852 AL 5 | Aramark Services Inc 1st Lien Term Ln B .....98.750 ....4,605,021 4,605,021 8,161 MON... 06/12/2018. | 03/11/2025.
08579) BG 6 |Berry Plastics Corp Term Ln Z Nt 1... .....99.375 1,034,185 11,027,721 (9,551) (545) JAJO.. 03/04/2021. | 07/01/2026.
15018L  AE 1 |Cedar Fair LP New TermLn B Nt 1.... .....97.875 447,597 ....438,085 7,273 MON... 03/14/2018. | 04/13/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........coccovevnerererenernneeneesnninnns | vevene [ o .2,063 088 |.....99.875 ...2,053,495 2,050,928 18,251 (1,566) MJSD. 04/11/2018. | 06/01/2024.
02034# AA 0 |MISYS (Almonde Inc) Term Ln NE1....ovcoviennssensnsssenessssssisnsnnses | avenes D|. .6,045,619 |....99.625 | .. ....6,034,262 | ... ...6,056,976 | ..o 6,034,262 | ............ 109,178 1,634 JAJO.. 06/15/2017. | 04/28/2024.
6499999. Unaffiliated Bank LOANS = ACQUITEH. . ... vuuivuuirrirsisesies st | enesenes 14,257,434 XXX | e 14,156,017 | oo 14,255,566 | ........... 14,156,017 | oo 133,312 477) 0 0 XXX XXX XXX
6599999. Total - Unaffiliated Bank LOBNS........vuuiiuuriieriiseisississsis sttt | cenesanees 14,257,434 XXX [ e 14,156,017 | .ooovvennes 14,255,566 | ........... 14,156,017 | ccovvvs 133,312 477) 0 0 XXX XXX XXX
Totals
7699999.  TOtal - ISSUET OBlIGAHONS. ...e.rvsresserseresseessers st seess st ees skt | eeniines 115,311,838 XXX [ s 117,804,471 | oo 108,955,104 | ........ 112,904,052 | .coovvvenen (19,417) | oo (477,620) | ..ovoovvrrcrinn (V)] 0| XXX XXX XXX | s 945,064 | ... 3,584,551 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. .. ... 3,405,122 XXX ....3,819,873 ...3,984,003 | ..o 3,370,873 [ oo 825 (55) 0 0 XXX XXX XXX 11,606 | ........ 146,580 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... vt | sesssessnens 5,455,465 XXX | . ...5,587,531 | ... ...5,375,378 5,412,764 (I (13,686) 0 0| XXX XXX XXX | e 14,756 | e 179,460 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHES..............covververvverieieiririeieiean, 28,552,130 XXX | e 28,530,924 | .......... 29,442,246 28,542,780 0 (228) 0 0 XXX XXX XXX | ... 107,167 | ........ 715,850 XXX XXX
8299999. Total - Unaffiliated Bank Loans ..14,257,434 XXX 14,156,017 ...14,156,017 477) 0 0| XXX XXX XXX | s 44,439 | ........ 425,233 XXX XXX
8399999. Grand Total - Bonds.... .166,981,989 XXX ....169,898,816 .164,386,486 | ...........114,720 | ......... (492,066) | ....ooovvvnrinnn (V1 0] XXX XXX XXX | e 1,123,032 | ..... 5,051,674 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 24,111,045 1B s 7,500,864 1C 15,825,819 1D ... 9,628,423 1E 3,447,607 1F 7,624,323 1G ...22,093,748
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

Codes 6 7 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
1B. 2A .. ..22,915,149 2B .. 2C 15,429,316
1C. 3A . ...5,142,856 3B . 3C 1,601,860
1D. 4A 4B . 6,836,991 4C .. .0
1E. 5A .. 5B .. ...280,833 5C ..
1F. B 0
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 3

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

2 3 4 5 6 7 8 9

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

01400E  AD 5 [Alcon Finance Corp SINL.........ccuueriiiiieiiiieinsieiesississsissieesienes 01/07/2021........ BNP Paribas Securities Corp 252,967 240,000 763

015271 AT 6 |Alexandria Real Estate Equity Sr Nt 01/11/2021.. Various 1,227,257 ,140,000 2,324

015271 AV 1 | Alexandria Real Estate Equity Sr Nt 01/11/2021 Wells Fargo Securities LLC 292,470 2,469

025537 AN 1 |American Electric Power Sr Nt 01/12/2021 Wells Fargo Securities LLC..........cooeeerenrernenireereiseeeees 615,864 5,098

03027X  AY 6 | American Tower Corp Sr Nt... 04/29/2021.. JP Morgan Securities LLC.. 542,189 971

035237 BV 9 | Anheuser-Busch InBev Widwdinc Sr Nt 03/31/2021........ Goldman Sachs & COMPANY..........c.vuveemmrirnrnriererinnenes 454,122 3,885

036752  AS 2 |Anthem Inc SrNt  3.600% 03/15/57.......vvueverrerermerinerienirenes 03/08/2021........ VTIOUS. ...t 423,462 .

037735  CZ 8 | Appalachian Pwr Co Sr Nt Ser AA 03/09/2021........ JP Morgan Securities LLC.. 423,364 ..425,000

04018E  AA 9 |Ares CLO Ser2021-59A Cl A........cooririerinrieriesissesesiessienienes 03/09/2021........ NatiXis......coorrerneene 3,700,000 | cooovernrierireereeierieris 3,700,000

04018E  AC 5 |Ares CLO Ser 2021-59A B1 03/09/2021........ NatiXis......cvvvrernenne 1,600,000 ...1,600,000

097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34.. 04/12/2021........ HSBC Securities USA INC..........currirvieririiierieniienienes 344,610 340,000 5,542

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50.........cccmremermmerrmerrererrereenns 03/31/2021........ Goldman Sachs & COMPANY.........c.cwerrrmerrerireersseineies 666,283 | ... 525,000 [ cooovveirierierieeneieries 13,037

10373Q BG4 |BP Cap Mkts America SrNL........ococveivernieienceniis 03/31/2021........ Goldman Sachs & COMPaANY..........ccoueerrererrniirererineines 480,564 525,000 | v 1,794

110122 CR 7 |Bristol-Myers Squibb Co Sr Nt 03/31/2021........ Bank of America BISD Dealer...............cccreuuenee 415,611 ..350,000 6,570

1248EP  CN 1 |CCO Holdings LLC Sr Nt........... 05/13/2021........ Tax Free EXChange........c.ovceeeeereneereeineineninsins 1,300,818 | oo 1,257,000 [ cooovoreereerenieerienieeeseeinnie 1,886

125523  CQ 1 |Cigna Corp SrNt 3.400% 03/15/51......c.ovrvmevirerirrierinrrinerienes 03/02/2021........ VTIOUS. ..ot nes 418,273 ..420,000 |..... 9

126307  BF 3 | CSC HOIAINGS INC S NL......ouviririciiieieeiirieeeieesesise sttt sss st sssssssssnins | seesssessseens 03/03/2021........ JP Morgan Securities LLC.. 251,520 ..262,000 491

131347  CM 6 |Calpine Corp 1st Lein HY Nt... 03/04/2021........ VTHOUS. ..ottt 1,040,830 2,131

14448C  AS 3 |Carrier Global Corp SrNE........civieiierreeeree s 04/22/2021........ VMIOUS. ...ttt 875,553 730

15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CLARR........cocuuriuriierieesese et sssssins 03/24/2021........ Jefferies & COMPEANY INC.......cvuuiirriiiiieieie bbb 850,000

15032T BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CIBRR........ccoviiririeriirirniisisnis e sssssessenes 03/24/2021........ Jefferies & COMPANY INC....vvvviiverireiiiirie s snen 350,000

15032T  BJ 4 |Cedar Funding Ltd CLO Ser 2013-1A Cl CRR.......cvurrereerrirerieeieeiecsssisensessssssenes 03/24/2021........ Jefferies & COMPEANY INC........uuivrriiiiierinees bbb 550,000

159864  AJ 6 |Charles River Laboratories SrNt...........cccvciriieriiriniieiineeeiessiisnis 03/08/2021........ JP Morgan Securities LLC.. 343,000

171484  AG 3 | Churchhill Downs Inc Sr Nt.. 03/04/2021........ VTIOUS. ...t 737,403 | .oovocvrererrvcenerieenrnenenen 106,000 | i 16,399

22003B  AM 8 | Corporate Office Prop LP SrNt.........cccoveieieinirireseeceieecne 03/04/2021........ VTOUS. ..ottt 1,240,948

233853  AG 5 |Daimler Trucks Finance NA Sr Nt 12/02/2021........ JP Morgan Securities LLC.. 996,930

25470D AT 6 | Discovery CommuniCatioNS St NL....... oottt 03/31/2021........ Goldman Sachs & COmMpany...........ccoeueeerrreeereeneereennenns 415,034 758

260543 DD 2 |Dow Chemical Co SrNt 3.600% 11/15/50........cccvrrrernrrnnenes 04/29/2021........ Citigroup........ 521,307 | oovrvrrrerrerrnrrnriinnirenenen10,000 | oo 12,597

30040W AL 2 | EVErsource ENErgy St NL.........ooiiiiriicrerceiee et ss e sesssssessssssnns | esseesessssenne 03/08/2021........ Citigroup........ 423,360

35137L  AK 1 |Fox Corp SrNt 5.576% 01/25/49 03/31/2021 JP Morgan Securities LLC.. 448,070

361448 AU 7 |GATX Corp SrNt 5.200% 03/15/44. 02/22/2021.. Morgan Stanley & Co LLC 406,986

37045X  CY 0 | General Motors CO St NL.........cicuciiiieieiiecieeece ettt es b 04/20/2021 VIHOUS.....overecvieecicteieec ettt 675,099

37045X  DE 3 | General Motors Finl Co SrNt........ccoocveviveiieieicieieeeciee e 04/19/2021 Deutsche Bank Capital..........c..cccrvvrrirvrririnnns 449,859

44891A  BL 0 |Hyundai Capital America Sr Nt .| 05/06/2021.. Various 897,970

458140  BM 1 |Intel Corp SrNt 4.750% 03/25/50 04/29/2021 Citigroup........ 667,086

459200 KC 4 |International Bus Machs Corp Sr N 03/31/2021 Us Bancorp Investments Inc 608,076

49271V AM 2 | Keurig Dr Pepper Inc Sr Nt. 03/01/2021.. Goldman Sachs & Company. 418,421

529043  AE 1 |Lexington Realty Trust Sr Nt.. 03/10/2021........ JP Morgan Securities LLC.. 546,161

552953  CF 6 |MGM Mirage SrNt 5.500% 04/15/27 03/05/2021........ VTHOUS. ...t 291,834

565849  AE 6 |Marathon Oil Corp Nt  6.600% 10/01/37 03/31/2021........ Morgan Stanley & Co LLC 436,412 .

58933Y BE 4 [Merck & Colnc SrNt 2.150% 12/10/31....... 12/07/2021........ Bank of America BISD Dealer.............ccc.ovevenece. 849,311 | oo 851,064

61945C  AE 3 |Mosaic Co SrNt 5.625% 11/15/43 04/06/2021........ Stifel Nicolaus & Co Inc..... 223,200 ..175,000 3,910

62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27.........c........ 11/16/2021........ Barclays Capital Inc 905,661 2.810,000 [ oo 10,201

637417  AQ 9 |National Retail Properties INC St NL...........cocoerurinenirresee s 03/15/2021........ VTHOUS......ovevecvieicieieieec ettt 410,932 | oo 420,000

682680 AV 5 |ONEOK Inc SrNt 5.200% 07/15/48.... 03/31/2021........ Barclays Capital Inc 468,745 ..425,000

682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29.... 02/19/2021........ Morgan Stanley & Co LLC 617,199 ..550,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

69370C  AC 4 |PTCInc SrNt 4.000% 02/15/28.........cccovmererirerernrirereineierinereeisserenes 03/05/2021........ MAIKETAXESS. ... 71,070

76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR.. 03/01/2021........ Goldman Sachs & Company. 1,600,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR.. 03/01/2021.. Goldman Sachs & Company. 750,000

76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR 03/01/2021........ Goldman Sachs & Company. 600,000

832696  AS 7 |Smucker JM Co SrNt 2.375% 03/15/30........ccoovvvrerverrirrrines 01/12/2021........ JP Morgan Securities LLC.. 625,386

8426EP  AD 0 |Southern CO Gas Capital Sr Nt Ser 20-A. 01/12/2021.. Barclays Capital Inc 593,136

84861T  AH 1 [ Spirit REAIY LP S NL. ...t sssssensens | sesssesensnes 02/22/2021........ Bank of America BISD Dealer..............cc.coevunee. 635,930

87264A BT 1 | T-Mobile USA Inc Sr Nt 03/11/2021........ Deutsche Bank Capital..........cccccvevrrervirnnenen. 680,650 .

880349 AT 2 | Tenneco Automotive Inc 1st Lien 03/04/2021........ Barclays Capital Inc 399,343 ..399,000

11271L  AD 4 | Brookfield Fin InC St Nt.........ccovvvieiiireescescseeieens A 12/07/2021........ Citigroup........ 1,159,830 | oo 1,000,000 9,431

00084D AV 2 | ABN AMRO Bank NV Sub Nt Fix to Float.. D 12/06/2021........ VAHOUS. ..ot 967,454 ..967,000

067316  AG 4 |BacardiLTD SrNt 5.150% 05/15/38, D 03/31/2021........ Credit Suisse Securities LLC............. 421,726 2.:350,000 | ..o 7,010

21684A  AD 8 |Rabobank Nederland Sub Nt C 03/31/2021........ BNP Paribas Securities Corp, 680,332 | oo 525,000 [ .ovveereieeeeeeeee e 4,670

225313 AK 1 | Credit Agricole SA Sub Nt D 01/07/2021........ Credit Agricole USA was Calyon 668,736 800,000 [ oo 67

82620K  BE 2 [Siemens Financieringsmat Sr Nt. D 03/02/2021........ Morgan Stanley & Co LLC 424,431 .425,000

3899999. Total - Bonds - INAUSEHIAl @NA MISCEIANEOUS................oeueiieiieieiiiicteieiceeeectee ettt st er e ieterese evaetetessaseesessesesessaesessssetesesassesessesetesessss et s et et et s ses et s et et esnsesesansesesesansesanassssesnaes 41,352,785 | oo 39,375,064 | ...ocoovirericeeeeiee 205,608
Bonds - Unaffiliated Bank Loans

08579J  BG 6 |Berry Plastics Corp Term LN Z Nt .. ...ttt snsnsennens | seseessesssannas 03/04/2021........ Tax Free EXChange. ..o 1,037,817 | oo 1,034,185

8299999. Total - Bonds - UNAffilIAted BANK LOANS.............c.cviviveiieiieiiiiteiieict ettt bs s eas etsssessessesssessessss et essessebses s s seess et ess st e b s s bess e s et st e s e st sses et st st esses st snsessessnsnes 1,037,817 | coovieeieeieecee 1,034,185 |..... 0

8399997 Total - BONAS - Part 3. s 42,390,602 40,409,249

8399998. Total - Bonds - Summary Item from Part 5..........ccooniininissennins 34,298,518 32,393,134

8399999, TOAl - BONAS. ... ..ottt 888 fEeEE e E e 76,689,120 | oo 72,802,383

9999999. Total - Bonds, Preferred and Common Stocks

76,689,120




vi3

Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
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Bonds - U.S. Government
3445R  AB 1 [Morrocco AID Gtd SF Bd......ccoovvvvscerrr - | 0771672021 | Redemption  100.0000......ovvsvemsccns | 63,805 | ..ovvoo 63,805 | .ovvo. 76,406 | ... YR L I I B (3,296) (3,296) | oo | e FC: 0131 AN SRS I 0 | 3,635 | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt - | 06/01/2021. | Redemption  100.0000...osevvvsvvemssnns | 50,000 | ..oo..... 50,000 | ..oo...... 54,500 | ... 50,278 |....... (278) ()] I B 50,000 [ oo | e | oo 0 | 2,225 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.. w.r | .. | 10115/2021. | Redemption ~ 100.0000.. 725,000 725,000 725,000 | oo 725,000 | oo o O i 725000 i 0 36,648 | 04/15/2022.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB...... .. | 12/01/2021. | Paydown . ..83425 | . ..83425 | . ..81,594 | ... 82834 | ... 591 591 . ol 2,846 | 06/15/2024.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z. | 1200112021, | PayYdOWN...cososvvsvesssvssssssssesess | 279,027 | ......... 279,027 | ... 277,640 | oo 278,194 | ...... 833 3 Y B 279,027 | oo | e | oo 0 9,694 | 06/15/2026.
912810 EP 9 |USTreasury Bd 7.125% 02/15/23 wee| | 01/28/2021. | Nationwide MUtU@L.......oovevveesveeeen | ] 53,064,252 | ....50,000,000 | .....66,545,700 | ........ 53,168,801 | covoccrereerecers | o (104,549) | .... (104,549) | ... 53,064,252 I O D 0 |..1,606,997 |02/15/2023.
912810  QV 3 |U S Treasury 021152042 TIPS.....cccccorvviivvrnnnns - | 01/28/2021. | Nationwide MUtUaL.......occcescvvesvvesvrn ..105,717,922 | .....85,000,000 |....105,717,922 | ....... 105,800,157 | (12,178,825)| ........ (23,222) ] ... r(12,202,047) | oo | o 105,717,922 |... .| 12,119,813 |..12,119,813 | .....331,206 | 02/15/2042.
912828 4N 7 |US Treasury Nt 2.875% 05/15/28 | 06/30/2021. | Nationwide MUtUal.......o.ccccovsversccemscns | 22,194,540 | ....20,000,000 | .....20,210,627 20,170,977 | oo | e (10,447) | ... (10,447) 20,160,530 .| ..2,034,010 |.....2,034,010 | .....359,375 | 05/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS | 06/30/2021. | Nationwide Mutual... [ 91,255,984 | .....74,900,000 | ....74,975931 | ........79,906,835 | ..(4,183,943) | ......122,534 ...(4,061,409) 15,410,557 |..15410,557 | ...... 98,659 | 07/15/2026.
0599999. Total - Bonds - U.S. GOVEMMENE....oocvvrvvrsoessssssssrnsssssssssnssisns st ..273,433,955 |...231,101,257 |....268,665,320 | ....... 260,250,177 | (16,362,768) | ........ (17,834)] .... ....(16,380,602) | .. 29,564,380 |...29,564,380 | ..2,451,285 | XXX
Bonds - U.S. States, Territories and Possessions
57582N H6 5 |Massachusetts St GO Ref Ser C........cocvvvvvecnnnce. .. | 01/28/2021. | Nationwide Mutual ...8,092,498 | .......8,000,000 | ......9,339,520 (8,064) | ovvvveceeere | eiirrsneB,092,498 | e | oo | o0 | 69,667 | 12/01/2021.
57582N XX 8 |Massachusetts St GO Ref Ser B |+ | 0613012021, | Nationwide MUtUEl......coveovsvesvesvsvnnc | 9,672,267 | ...... 9,630,000 | ... 10,468,195 | ..0...... 9,678,575 | .ovcrrmorc | corins13777) oo | s (3777) oo | e 9,864,798 | s | cneen 7869 | 7,469 | o 295,789 | 08/01/2021.
57582P AE 0 |Massachusetts St GO Ref Ser B. .. | 01/28/2021. | Nationwide Mutual................coommmvrccvmmmn | L 10,245,900 | ... 10,000,000 | ..... 10,890,000 10 250,590 (4,681) [ ..o | ceeeeenn 10,245,909 | v | i [ v | 214,375 | 09/01/2024.
605580 DH 9 |Mississippi St GO Ref Ser A. ... | .. | 06/30/2021. | Nationwide Mutual.... . 034,240 | . ,000,000 | . 247,840 017,450 ) | evveerrieneriens | 2,007,929 | e | 27,111 | 27,111 | 69,708 | 11/01/2021.
70914P  B6 8 |Pennsylvania St GO First Ser.........ccccoouvirvvrrniernns .. | 06/30/2021. | Nationwide Mutual..............cccoovvvvvivemmmna | L 5,848,356 | ... 4,785,000 | ....... 5913,686 | ...........5,446,715 ) 455307 | 189,406 | 09/15/2026.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS.......c.vvvsvrivsirs covsivsnsvnsnsnssss st | 35,893,270 | .....34,415,000 | .....38,859,241 | ........ 35,493,892 ) 0 35,403,364 0]...489,907 | ...... 489,907 | ....838,945 | XXX

Bonds - U.S. Political Subdivisions of States

167560 MP 3 |Chicago IL Met Wir Rclm Dst GO Ref Ser A... . 1 01/28/2021. | Nationwide Agribusiness

. | 06/30/2021. | Nationwide Mutual

e | 5,024,052 | ....... 5,000,000 | ....... 5,311,300 5,024,052 | ..o e [0 | 39,583 | 12/01/2021.

172252 A2 4 |Cincinnati OH City SD GO Ref Classroom C......... | .. | 06/30/2021. | Nationwide Mutual................cccoooweecovc| | 3,064,068 | ...... 3,000,000 | ....... 3,404,610 3,014,835 | oo | ....49,233 | .......49,233 | ....... 91,438 | 12/01/2021.
196686 AR 0 |Colorado Springs CO GO Sch Dist No 11 Se......... - [ 12101/2021. | MALUFILY ... | 2,000,000 | ....... 2,000,000 | ....... 2,248,620 .2,000,000 | covovveeveerieeiens [ ereeeereriennes | eereeeerienen0 [ 105,000 | 12/01/2021.
251129 Y9 7 |Detroit Mich City Sch GO Ref Sch Bldg &... | 01/28/2021. | Nationwide MUtual........coveevresvseieen | 9872213 | .. 9,790,000 | ...... 9,950,556 9,872,213 | oo i 0 | 124,211 | 05/01/2028.
251129  Z3 9 |Detroit Mich City Sch GO Ref Sch Bldg &... ... | .| 01/28/2021. | Nationwide Mutual...........ccccoooreeervrveisuenn | 7,710,201 | ..., 7,500,000 | ....... 7,882,950 T,710,291 | e | oo | eveeriieniienn0 | 95,156 | 05/01/2030.
442331 3G 7 |Houston TX GO Txbl ~3.845% 03/01/31............... .| 06/30/2021. | Nationwide Mutual........coo.ocooccovvcrivce | | 5,661,565 | ... 5,000,000 | ...... 5,000,000 5,000,000 | oo | ....661,565 | .......661,565 | ... 159,674 | 03/01/2031.
442331 3H 5 |Houston TX GO Txbl 3.925% 03/01/32.... .| 06/30/2021. | Nationwide MUtual.......c.co.ovoocvssimens | 5,659.860 | ... 5,000,000 | ... 5,000,000 5,000,000 | vooovorooor | .....659,860 | ......659,860 | ... 162,997 | 03/01/2032.
717883 FC 1 |Philadelphia PA Sch Dist GO Ref Ser AFS........... | .. | 01/28/2021. | Nationwide Mutual.... o I 12,275,572 | .....12,000,000 | .....12,642,360 12,278,367 | ovveererreere | ceeeeee (2,795) (2,795) KD 30X 2 I I O | DO 95,000 | 06/01/2027.
717883 FJ 6 |Philadelphia PA Sch Dist GO Ref Ser AFS........... .. 1 01/28/2021. | Nationwide Mutual Fire..........cccocrvrvrinnnee R 6,374,126 | ... 6,245,000 | ....... 6,639,746 | ...........6,376,136 | ....... (2,010) (2,010) rreeeeenB3TA126 | oo | e | i | s 49,440 | 06/01/2025.
717883  FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS.......... | .. | 06/30/2021. | Nationwide MUtUal.........c....oovsvovvsvccmnc | 6,051,475 | ....... 5,000,000 | ....... 5,292,950 | .......... 5,012,935 | .ooovvecirveeres | coveerns (9,209) (CIL:)) O 5103726 | .oovvcccceer. | ... 947,749 | .....947749 | ... 145,139 | 06/01/2026.
791639 KJ 5 |StLouis MO Brd of Ed GO Direct Dep Prog........... .. 1 01/28/2021. | Nationwide Mutual Fire.........cc.ooovvcvemecaaa | L 6,508,028 | ....... 6,500,000 | ....... 6,990,620 ) (3,441) 18,508,028 | ... e | v [ 105,625 | 04/01/2021.
797355 WK 6 |San Diego CA Uni Sch Dist GO Ref 1998 Se......... - | 06/30/2021. | Nationwide MUtUal.......ooccovvsvessvvemsns | 4,991,576 | ....... 4,000,000 | ...... 3,916,200 ) 2,776 ceennnnn3,967,304 | .. 1,024,272 |....1,024,272 | ....219,389 | 07/01/2026.
797355 YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se......... | 06/30/2021. | Nationwide MUtual.......cc...ooooesvcsvvenc | 6,527,065 | ....... 5,000,000 | ... 5,512,600 | ...0rr5,246,190 | oovoerrcnns | v (13 HT¢) ) DRSO (13,919) [ covvovrcrsenn [ v 5232,272 | oo 1,294,793 |....1,294,793 | .....261,771 | 07/01/2028.
840071 AR 5 |South San Francisco CA GO Uni Sch Dist S.......... | .. | 09/15/2021. | Maturity. £ S B 1,925,000 | ...... 1,925,000 | ....... 2,173,806 | o0 1,939,871 [ coooovvrvovriiieiiis | e (14,871) | .... (14,871)| ... L3 0/0[0 I N OIS N | 101,063 | 09/15/2021.
840071 AT 1 |South San Francisco CA GO Uni Sch Dist S.......... .. | 06/30/2021. | Nationwide Mutual............cccoevvvrerrernrrninnes I 2423813 | ..o 2,180,000 | ....... 2,463,029 | 10000 2,237,878 | oo | s (10,076) | .... e (10,076) | ... 2,227,802 | .ccovvvevrcc | ... 196,011 | ... 196,011 | ....... 90,606 | 09/15/2023.
2499999. Total - Bonds - U.S. Political Subdivisions of States............cccc.virriiiiciis oo | 86,068,704 | ... 80,140,000 | ..... 84,429,347 | ........81,329,730 | ccoevoccveicc0 | oo, (X)) (V) (94,511) | oo (U 81,235,221 | .o, 0 ..4,833,483 ..... 4,833,483 | ..1,846,092 XXX
Bonds - U.S. Special Revenue and Special Assessment
010268 AX 8 |Alabama Fed Aid HW Fin AuthRev SerA............ | 06/30/2021. [ Nationwide Mutual.....cccooorocrvrrs | | 4,048,643 | ....... 3,335,000 | ...... 3,846,522 (25,289) | oo | e (25,249) | covoveccceeese | e 3,625,405 | .oooooerscrrers | o 423239 | ... 423,239 | ....138,495 | 09/01/2033.
010268 AY 6 |Alabama Fed Aid HW Fin AuthRev Ser A, | 06/30/2021. | Nationwide MUtal.....c.ccoesvesvsvsscnnc| 4,045,849 | ...... 3,335,000 | ... 3,831,448 | ..........3,641,630 |..ooooorrirns | oo (24,495) | oo | e (24,495) [ coovvvvereoe | v 3,617,135 | oo | o 428,714 | ....... 428,714 | ....138,495 | 09/01/2034,
010268 BA 7 |Alabama Fed Aid HW Fin AuthRev Spl Oblig....... | . | 08/30/2021. | Nationwide MUtUal.........cevwsevsscce | 6,051,475 | ....... 5,000,000 | ... 5,712,750 | .orr.. 5,440,788 | oo [ o (35,148) (35,148) | .. 5,405,640 645,835 | ... 645,835 | .....207,639 | 09/01/2036.
010604 CC 8 |Alabama St Port Auth Rev AMT Ref Docs Se. | 06/30/2021. | Nationwide MUtUal........cccccovevecvveemseccen | 3,813,324 | ....... 3,160,000 | ....... 3,548,775 | vvvvvrrss 3,424,866 | covovvos | o (17,282) (17,282) 3,407,584 405,740 | ....... 405,740 | .....118,061 | 10/01/2030.
010604 CE 4 |Alabama St Port Auth Rev AMT Ref Docs Se. .. | 01/28/2021. | Nationwide Mutual Fire.............c.cooeemvvea | . f 6,813,244 | ... 6,345,000 | ...... 7,037,240 ) (4,575) 6,813,244 0. 103,106 | 10/01/2032.
010869 HT 5 |Alameda CA Corr Trans Auth Rev Txbl Ref.... .| 01/28/2021. | Nationwide Mutual Fire..........cccoooevvcveea| . f 10,739,516 | ... 15,000,000 059,250 10 704,509 35,008 0,739,516 .110/01/2028.
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027650 GC 2 |American Mun Pwr Ohio Inc Rev Ref SerA........... | 01/28/2021. | Nationwide MUtUal.......cc...ooooosvcsvenncn | 10,509,991 | ..... 10,000,000 | ....11,383,800 10,521,600 | .ooveeerscer | oo (11,609) | oovrvercoes | e (11,609) [ covver 10,509,991 | covvcereeoe oo | coresiieensiini | o 226,389 | 02/15/2029.
02765U MB 7 | American Mun Pwr Ohio Inc Rev Comb Hydro....... .| 06/30/2021. | Nationwide Mutual [ 1,696,110 | ....... 1,500,000 | ....... 1,657,650 | ..........1,591,168 I — (8,275) (8,275) 1,582,894 | oo | 113,216 | 113,216 | ...... 52,500 | 02/15/2031.
02765U MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro....... .. | 01/28/2021. | Nationwide of AMENCa........cccooovvsvcmeeeecs | 2,424,586 | ....... 2,300,000 | ... 2,517,833 | oo, 2,426,262 | ..oovvoccreeere | v (1,675) (1,675) | covvvvesrreerren | oo PRV 2. N DO IS ISR | I B 41,656 | 02/15/2033.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax Repts R.......... - | 06/30/2021. | Nationwide MUtUal.......ooccovssvessvvemsens | 2,224,626 | ....... 2,000,000 | ....... 2,223,620 | .....vvrnn 2,046,294 | oooooovocicccs | v (7,917) (7,917) 2,038,378 | .o | .....186,248 | .......186,248 | ....... 78,458 | 10/01/2023.
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax Repts R........... - | 06/30/2021. | Nationwide MUtUal........cccccveesevveenseen | 4,168,991 | ....... 3,600,000 | ....... 3,997,224 | ... 3,706,281 | oo | v TCRT072) | PO PO TCRT072 | PO— 3,893,257 | oo | o ATBT34 | L ATET34 | 141,225 | 10/01/2024.
13068L  YZ 2 | California St Pub Wks Brd Rev Ref-Variou | 06/30/2021. | Nationwide MUtUal........c..ooovvvsvcssvnnc | 5,809,960 | ... 5,000,000 | ....... 5,531,600 | .........5,326,267 | .ovriicrrrirs | o (25.679) | oovvoeeroes | e TPT7)) R 5,300,588 |........oooonr|....509,372 | ......509,372 | ... 132,778 | 11/01/2032.
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref.......... | .. | 06/30/2021. | Nationwide Mutual..............coovvvvvvvvvvvvvvccenc| 3,865,209 | ...... 3,690,000 | ....... 4,271,323 | 000000 3,804,466 | cooooooeoeeeeererns | e (21,023) (21,023) 3783443 | oo | 081,766 | ........81,766 | ..... 185,474 | 08/01/2023.
167562 QK 6 |Chicago IL Midway Arpt Rev Amt Ref Ser A.......... | 06/30/2021. | Nationwide MUtUal.......occccoeeevevoeeescen | 3,333,270 | ...... 3,000,000 | ....... 3,206,880 | ... 3,115,626 | covvversccccrcs | e (10,705) | oo | oo TR (01 | P— 3,104,922 228348 | ... 119,667 | 01/01/2032.
167562 QL 4 |Chicago IL Midway Arpt Rev Amt Ref Ser A... - | 06/30/2021. | Nationwide MUtUal.......o.cccovscvessvvemscns | 3,888,976 | ... 3,500,000 | ....... 3,726,450 | ..vvr000.3,626,693 | ccorvvevocenns | o (11,716) (11,716) 3,614,977 | oo | 273,999 | ..o 273,999 | ....139,611 | 01/01/2033.
167593 UW 0 |Chicago IL O'Hare Int Arpt Rev Ref Gen S .. | 06/30/2021. | Nationwide Mutual.... . 911,660 | . ,000,000 | . 567,850 ) ) 5,309,920 601,740 | ..... 249,306 |01/01/2033.
167593 WK 4 |Chicago IL O'Hare Int Arpt Rev Sr Lien S... .. | 01/28/2021. | Nationwide Mutual...............ccoovvvvvrvemmcrn | 7487877 | ..., 7,000,000 | ....... 7,762,440 ) ) Y74 A O IR ISR | BN 211,313 | 01/01/2033.
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev SrLien S... .| 06/30/2021. | Nationwide Mutual..........ccccccccomevvccecricec | f 4,941,288 | ....... 4,000,000 | ....... 4,421,760 (20,273) (20273) 4,252,838 | ...ocooooeeer | ....688,450 | .....688,450 | ... 209,417 | 01/01/2034.
251237 3N 1 |Detroit MI Sewer Disp Rev 2nd Lien B FSA.... .. | 01/28/2021. | Nationwide Mutual.... 15,752,396 115,000,000 116,444,200 15,757,866 |. e . ) (5,471) 07/01/2029.
312905 YJ 5 |FHLMC REMIC Ser 1077-E. .| 04/01/2021. | Paydown 1,207 | oo 1 1 05/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251-Z. .| 12/01/2021. | Paydown 22,966 | ....... (120) (120) 04/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z .| 12/01/2021. | Paydown 16,127 |. (75) (75) 05/15/2023.
3133EH PX 5 |Federal Farm Credit Bank Deb .. | 01/28/2021. | Nationwide Mutual Fire 24,653,139 | coovvoeevveerciiers | oo, 1,887 1,887 06/28/2032.
313373 X8 6 |FHLMC REMIC Ser 1683 Z. .| 12/01/2021. | Paydown 95760 | ... 62 62 02/15/2024.
3133TA CQ 3 |FHLMC REMIC Ser 1967-BA.. | -+ | 12/01/2021. | Paydown (143) (143) 06/17/2027.
31359K  ZR 1 |FNMAREMIC Ser 1996-45 CIK...........ccorrrscrrrineee .| 09/01/2021. | Paydown......ccccccevccvvvcmscscirivcinneeneeees | L ggen | yees | 4899 | 1858 | ... 4 4 09/25/2021.
31377R BH 2 |FNMA DUS Pool #384440  6.600% 10/25/26....... | .. | 11/01/2021. | Paydown...........cccouvvvvvrvsmmvvrvivssmcnricisssnns | ol 651740 | oo 651740 | oo 721,802 | o 669.969 | oo | [CEI7L:) ) T D (RER2:) | — 10/25/2026.
31381H TQ 9 |FNMA DUS Pool #461459  5.450% 11/25/23....... | . | 12/01/2021. | Paydown ) qma43 ,,,,,,, (783) (783) 11/25/2023.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP.. o [ 1200172021, | PAYAOWN...ccccocoeercerssvesssenssionsins | 93,959 | ... 93,959 | ........ 96,073 | oo 93,004 | ... 54 54 05/25/2023.
31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL w4+ 120012021, | PAYAOWN...covvvvessvvvvvnnessssssssissinsnnssss | 99,757 ....99,757 99,767 | ....... (10) (10) 09/15/2023.
3140H5 JW 2 |FNMA Pool #BJ3876 ~3.000% 01/25/48............... .. 01/01/2021. | Paydown 392,653 | ..........392,653 | .........380,428 | ............. 380,831 | .oovevvvrviceeinns | e LI 2 N I 11,822 | oo 01/25/2048.
3140H5 JW 2 [FNMA Pool #BJ3876 3.000% 01/25/48.... .. | 01/28/2021. | Nationwide Mutual...............ccoovvvvvvvemnvr | 5.776.243 | ... 5,955,599 | ...... 5,770,184 | v 5,776,286 | ...... (42) (42) 01/25/2048.
3140KD  BK 5 |FNMA Pool #BP5441 3.000% 06/25/50.............. | .. | 01/01/2021. | Paydown RSSO [ 1,476,538 | ....... 1,476,538 | ....... 1,553,364 1,552,445 [ e | (75,907) | covvevevvrrrse [ v TEETL1 g ) p— AATE,538 | .o | e | cvvnenersiennns0 [ e 3,691 | 06/25/2050.
3140KD BK 5 | FNMA Pool #BP5441 3.000% 06/25/50.............. .| 01/28/2021. | Nationwide Mutual............cccccvvunriiinrinns I 24,298,258 | ... 23,111,279 | ... 24,313,788 | .........24,299,395 N (1,137) (1,137) 4,298,258 | ... ] 0. 109,779 | 06/25/2050.
314008 3K 9 |FNMA Pool #CA1701  4.000% 05/25/48... <[ 01/01/2021. | PAYdOWN.....coveeveeesvneessvveesscn | 864,506 | ......... 864,506 | ......... 882,066 | ............. 881,391 | cocccecececrceceie | oo (16,886) [ cosessssrssesrsas | cerrrreee [RICX:1:12)) R o 864,506 | ...oovevvvevevenens [ cerininininines | ceresesesssssend 0. 2,882 | 05/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... - | 01/28/2021. | Nationwide Mutual Fire.............coovvvvsvvvr RS 11,453,886 | .....11,233,909 | .....11,462,098 11,453,330 |...... 557 557 0 71,148 | 05/25/2048.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/4.............. [ 06/01/2021. | PAYAOWN.....cccccvvvvvvvensscvnnsssvsenssce | 6,862,948 | ....... 6,862,948 | ....... 7,104,224 | ... 7,097,481 | oo . - 0| 76,182 | 05/25/2049.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49 | 06/30/2021. | Nationwide MUtual........oescesvssvssvsenn | 13,532,674 | ....12,691,625 | ....13,137,815 | ....... 13,125,346 | covvevrcrrens | coreernns1151) [t [l 1,159) [ | 13,124,195 | | o 408,479 | ....... 408,479 | ....294,728 | 05/25/2049.
365418 BX 9 |Garden St Preservation Tr Rev Open Space.......... | .. | 06/30/2021. | Nationwide Mutual.... A 41,350,940 | ... 34,900,000 | ..... 40,732,349 37,777,282 3,697,014 |..... 3,697,014 | ..1,089,481 | 11/01/2028.
39081H AM 4 |Great Lakes MI Wtr Auth Swr Ref 2nd Lien............ .| 06/30/2021. | Nationwide Mutual.............ccccvvveerinrronens I 5422851 | ....... 4,500,000 | ....... 5,205,870 | ...........4,926,681 . 531,837 | ....... 531,837 | ..... 224,375 | 07/01/2031.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R... | 06/30/2021. | Nationwide MUtUal......o.ccccoeevecooeemscnn | 6,250,395 | ....... 5,575,000 | ...... 6,459,269 | ........ 5,953,316 | .oovvvveveccccrii | corenn(85,918) | oo | s (85,918) | oo | 0000000 5,907,399 | oo | 342,99 | ... 342,99 | ....174,219 | 11/15/2028.
413890 DD 3 |HarrisCnty-HoustonTXSports Rev SrLien R... .| 01/28/2021. | Nationwide Mutual Fire. BN T I 6,667,256 | ... 6,250,000 | ....... 7,243,438 ...6,674,995 (7,740 .6,667,256 ,,,,,,, 63,368 | 11/15/2029.
452024 HY 1 [lllinois Mun Elec Agy Supp Rev Ref SerA............. .1 01/28/2021. | Nationwide Mutual Fire..........cccovrvvrvernnee R 6,463,075 | ...... 6,000,000 | ....... 6,966,240 | ..........6,470,036 (6,961 rereeenenB,483,075 | oo | e | eeeeiireiienn0 | 147,500 | 02/01/2030.
45203H BU 5 |lllinois Fin Auth Rev Ser A .. | 01/28/2021. | Nationwide Mutual...............ccoovvvvvivemmmr | L 9,886,181 | ..... 10,000,000 | ....... 9,795,600 | ........... 9,885,298 883 | oo | e 9,886,181 | .voveveeeercene | eeveeeeereercrees | eveereinrienen [ 243,368 | 08/15/2028.
452252 KQ 1 |lllinois St Toll Hwy Auth Rev Ser A.. .. | 01/28/2021. | Nationwide Mutual...............ccoowmvvrvcevmumn | L 11,541,740 | ..... 11,000,000 | ..... 12,101,100 11,550,191 (8,451) 11,541,740 | oo oo | o0 [ 316,250 |01/01/2036.
47770V BQ 2 |JobsOH Beverage System Rev Stwd Lig Prof. -1 06/30/2021. | Nationwide MUtUal.........ccccovevecvvmeessccenc | 4,232,204 | ....... 4,000,000 | ...... 4,000,000 ...4,000,000 0 crereenn,000,000 | oo, | 100,232,204 | .....232,204 | ..... 113,005 | 01/01/2038.
485429 Z3 1 |Kansas St Dev Fin Auth Rev Txbl Ser H. .. | 01/28/2021. | Nationwide Mutual...............ccoowmvvrvcevesvn | 20,000,000 | ... 20,000,000 | ..... 20,000,000 .20,000,000 0 20,000,000 | oo | e | e | 239,818 | 04/15/2028.
544435 4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R.. . 1 01/28/2021. | Nationwide Mutual.... 076,225 ,000,000 166,310 1,077,465 (1,240) 1,076,225 | oo | oo | evcerreeniien0 | s 10,139 | 05/15/2033.
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544435 4J 6 |Los Angeles CA Dep of Arpts AMT-Senior R......... | 01/28/2021. | Nationwide MUtUal.......cc.cooovosvcsvenc | 1,074,558 | ....... 1,000,000 | ....... 1,162,500 1,075,770 (1,212) 1,074,558 SRR IS | B 10,139 | 05/15/2034.
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-Senior R......... | 06/30/2021. | NationWide MUtUal........ooccsvvsvvsvsose [T B 2,266,382 | ....... 2,000,000 | ....... 2,274,040 | errn2127,909 | oo | eeees(13,627) | e | o (20 ] I— 2,114,282 152,100 | ....... 152,00 | ....... 59,375 | 05/15/2035.
544445 AT 6 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S.. - [ 101572021, Call - 116.4820....oovsvoevvssvessses | 1,555,035 | ....... 1,335,000 | ....... 1461171 | o 1,435,605 | cooovvverrriee (U 2()) I 1,430,831 | oo | oo (95,831) | oo (95,831)| .....268,985 | 05/15/2034.
544445 AV 1 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S.. -[101572021. | Call - 116.4820.....ovsooverensen | 1,456,025 | ....... 1,250,000 | ....... 1,359,113 (3,563) 1,336,515 (86,515) (86,515)| .....251,858 | 05/15/2036.
575577 HW 4 |Massachusetts Bay Tr Auth Rev Assmt Ser........... .1 01/28/2021. | Nationwide Mutual Fire..........cccovrvvireranes T 6,285,902 | ....... 5,890,000 | ...... 6,706,884 (2,937) rerrrenn8,285,002 [SUTRIRTOIT ISV | I IO 177,804 | 07/01/2029.
575577 HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser... | 06/30/2021. | Nationwide Mutal.....c.ccoveovesvsvsscnnc| 5,445,332 | .. 4,000,000 | .. 4,555,920 | ..oovreo 8,290,314 [ oo | reeen(12857) | o [ o (12457) [ covvoveersoes | v 4,277,858 | .ovvvverrrnen AN67,474 | .. 1167474 | ... 209,417 | 07/01/2030.
575579 LH 8 |Massachusetts Bay Tr Auth Rev Sr Ser A. wor |-+ 1 01/28/2021. | Nationwide General............c.owvvvvevvivanns | 5,308,720 | ....... 5,000,000 | ....... 5,700,500 (2,660) 5,308,720 | ..veeeeereees | oo | ervenreeneennn0 | 150,938 | 07/01/2028.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student....... .. | 01/28/2021. | Nationwide Mutual Fire..........ccccovvvrernnee. 8271301 | 6,000,000 | 6,593,520 (4,820) 6,271,301 01/01/2026.
57563R MA 4 |Massachusetts Educ Fin Rev LBASS Student....... ..101/01/2021. | Call  100.0000... 237,209 0 01/01/2028.
57563R MB 2 |Massachusetts Educ Fin Rev LBASS Student....... .| 01/01/2021. | Call  100.0000... ..163,231 0 01/01/2029.
57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student....... ..101/01/2021. | Call ~ 100.0000... .194,162 0 01/01/2030.
57563R  MD 8 |Massachusetts Educ Fin Rev LBASS Student....... |..|01/01/2021.|Call  100.000 351,028 0 01/01/2031.
57563R NV 7 [Massachusetts Educ Fin Rev LBASS AMT Ref..... .101/01/2021. | Call ~ 100.0000... . ,110,000 ,076,641 0 07/01/2033.
57563R NV 7 |Massachusetts Educ Fin Rev LBASS AMT Ref..... .| 01/28/2021. | Nationwide Mutual...........ccccooovvvemmcvvciieennn | 14,142,121 | ... 14,320,000 | ..... 14,093,601 853 07/01/2033.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S. .. 1 01/28/2021. | Nationwide Agribusiness............ccocceeuwes | 1 5,248,305 | ....... 5,000,000 | ....... 5,476,200 ) (1,739) 08/01/2029.
57604P B2 9 |Massachusetts St Wtr Poll Rev Ref Pool P .| 01/28/2021. | Nationwide Mutual........ 762,584 | . 540,000 360,523 . ) (4,257) 08/01/2024.
57604P B5 2 |Massachusetts St Wir Poll Rev Ref Pool P | 06/30/2021. | Nationwide MUUaL.........ccccovcvvessccemsccns | ] 5,930,110 | ... 5,000,000 | ....... 5,332,050 25,110,801 [ | e ( )| S B TORekcT:) | — 08/01/2025.
591745 G6 5 |Metro Atlanta RTA GA Rev Sales Tax Ref S.. .. 1 01/28/2021. | Nationwide Mutual..........ccoooovvvvmmmrciiacana | 10,410,046 | ..... 10,000,000 | ..... 10,666,900 10,412,082 | ....... (2,036) (2,036) 07/01/2032.
592643 AT 7 |Metropolitan Washington DC Rev Cap App 2......... .| 01/28/2021. | Nationwide Mutual.... 432,094 | ... 10,000,000 /590,300 35,301 35,301 .. | 10/01/2025.
592643 AU 4 |Metropolitan Washington DC Rev Cap App 2......... - | 06/30/2021. | NationWide MUtUaI.......oocovessvvessvvessens | 7,471,799 | ... 7,540,000 | ....... 2,467,842 | .00 5,183,369 | v | s 170,731 | oo [ o 170,731 | v .| 10/01/2026.
592643 AV 2 |Metropolitan Washington DC Rev Cap App 2......... .. | 01/28/2021. | Nationwide Mutual Fire...........c...coomemwvea | L 6,420,207 | ..... 10,000,000 | ....... 2,999,900 31,887 10/01/2027.
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref Amt S........ ..101/28/2021. | Nationwide Mutual.............ccoovvvverrirennnes I 8,975,459 | ... 8,950,000 | ....... 9,052,657 (1,046) R 11/01/2025.
59447T ME 0 |Michigan St Fin Auth Rev Ref Henry Ford.. .. | 01/28/2021. | Nationwide Mutual...............cooowvvvvrsommmna | L 9,604,350 | ....... 8,900,000 | ..... 10,026,829 (10K ) | USROS IV 9,604,350 | ..oovvvrrierinns | e | rvrneiniieenn0 [ s 90,236 | 11/15/2029.
59447T MK 6 |Michigan St Fin Auth Rev Ref Henry Ford.. wo |- 1 01/28/2021. | National Casualty..............ccooevemmvvrcimnen | | 2,502,263 | ....... 2,360,000 | ....... 2,583,492 (1,640) 2,502,263 0 f 23,928 | 11/15/2034.
594615 BG 0 |Michigan St Bldg Auth Rev Ref Facs Prog............. ..101/28/2021. | Nationwide Mutual.............coevvvrvernirrennnes T 7.241,376 | ....... 6,700,000 | ....... 7,773,206 | oo (7,905) 1,241,376 ol 0 95,847 | 04/15/2028.
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog - | 06/30/2021. | Nationwide Mutual.... 5,952,145 | ... 5,000,000 | ....... 5744750 | .......... 5,382,269 | ..oovvccccerrri | eeersnd(36,737) | oo | o (36,737) | ovvreveeresiis | e 5,345,533 | .oovvocccrerrs | o 606,612 | ....... 606,612 | .....177,083 | 04/15/2029.
603827 XY 7 |Minneapolis & St Paul MN Rev Txbl Sub Re... - | 06/30/2021. | Nationwide MUtUal.......occoccvevveveemsen | 5,517,235 | ...... 5,000,000 | ... 5,000,000 ..5,000,000 0 5,000,000 517,235 | ....... 517,235 | ....189,273 | 01/01/2029.
603827 XZ 4 |Minneapolis & St Paul MN Rev Taxl Sub Re.......... | 06/30/2021. | Nationwide MUtual.......c...coooessovssvse [T B 3,121,346 | ....... 2,835,000 | ....... 2,835,000 | ...........2,835,000 0 e 2,835,000 286,346 | ..... 286,346 | ....110,145 | 01/01/2030.
603827 YA 8 |Minneapolis & St Paul MN Rev Txbl Sub Re.......... .. | 06/30/2021. | Nationwide Mutual 2,524,296 2,295,000 | ....... 2,295,000 | coooone... 2,295,000 | .ovvveereeeeeee | e (0 I RN IS 2,295,000 | ..vververrerians | e 229,296 | ....... 229,296 | ....... 91,453 | 01/01/2031.
645778 J2 1 |New Jersey Econ Dev Auth Rev Unref Mtr V......... | .. | 01/28/2021. | Nationwide Mutual Fire. 4,657,181 4,778,053 | ......... 4,660,154 | cvvvvvveeecccccs | v (2,974) (2,974) A657,181 [ oo oo | eeveeviireennn0 | 134,787 | 07/01/2025.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... .1 02/22/2021. | Call ~ 100.0000.........ccocemrverireririririene 560,000 550,379 553446 | ... 104 104 ...553,549 6,451 6,451 | oo 4,095 | 12/01/2028.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... | 06/30/2021. | Nationwide MUtUl...........cccccoovvvemvceccccc | L 3,033,416 | ... 2,895,000 | ....... 2845264 | .......... 2,861,116 | coooreeeeeccccces | oo 1,860 1,860 [ .o | 00000000 2,862,976 | oo | ....170,440 | .......170,440 | ... 54,623 | 12/01/2028.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... ..102/22/2021. [ Call  100.0000... 455,000 455,000 444,763 447724 | 100 100 | oo oo 847824 | i o 776 e TAT6 | 3,327 |12/01/2029.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... .. | 06/30/2021. | Nationwide Mutual 406,551 310,000 258,025 273,058 | covvoeoeceones | i 1,765 1,765 | oo | e 2,274.823 | o | 131,728 | 131,728 | 43,585 | 12/01/2029.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... - 0212212021, Call - 100.0000.....ooscvvvssvvesssvesssens | 455,000 | ..........455,000 | ......... 443161 | .......oo.. 446,287 | ..... 106 106 | vovvveveerecrs | voereriren 446,393 | v | e 8,607 | e 8,607 | e 3,327 | 12/01/2030.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... .. | 06/30/2021. | Nationwide Mutual. . 2,400,882 2,254,764 2,270,670 | oo | o 1,869 1,869 | covvveeeeeerercions | eerrrceenn2,272,538 [ oo | 128,344 | ......128,344 | ....... 43,680 | 12/01/2030.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... |.. | 02/22/2021. | Call  100.0000.......cc.c.coorrevmrrrrrereee 765,000 760464 | . 761559 | ... 37 37 || o 760,596 | | 3404 | o 3404 | o 6,024 | 12101/2031.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... .| 06/30/2021. | Nationwide Mutual..........ccccooovmmemvrceiiunnn | 4,087,663 | ....... 3,915,000 | ...... 3,891,784 | oo, 3,897,389 | ....... 660 660 [ oo | 200rrn3,898,049 | oo | ....189,615 | .......189,615 | ....... 79,551 | 12/01/2031.
646136 2B 6 |New Jersey St Trans Fd Rev Fed Hwy Reim...... | 06130/2021. | Nationwide MUtUal.....cooovsvssssvses | 13,396,455 | ....11,900,000 | .....13,328,267 A2,767,656 [ oo | o TG0 IR S TCII 10 P—— 12,735,859 660,597 | .....170,292 | 06/15/2027.
646136 2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim.. | 06/30/2021. | Nationwide MUtUal........cccccovrvecvveemseccec | 2,385,144 | ...... 2,000,000 | ....... 2,193 460 ) ) 2,108,366 276,778 | ....... 54,167 | 06/15/2028.
646136 2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim.. .. | 01/28/2021. | Nationwide Mutual Fire.............c.cooeemvvea | . f 6,544,766 | ... 6,100,000 | ... 6,841,272 ) ) 6,544,766 0 36,431 | 06/15/2028.
646136 EK 3 |New Jersey St Trans Fd Rev Trans Sys Ser... .| 01/28/2021. | Nationwide Mutual...........ccccooeevvvvevrciman | L 13,597,627 | ... 13,160,000 | ..... 15,040,696 ) ... ) ... 213,597,627 | oo oo | o0 | e, 86,454 | 12/15/2023.
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646136 LU 3 |New Jersey St Trans Fd Rev Trans Sys Ser.......... ..101/28/2021. | Nationwide Mutual Fire...........cccocervrurirnnee 6.525.103 | ....... 6,395,000 | ....... 7,204,863 6,530,064 | voovvvveeen, (4,960 6,525,103 ISV ISV o N IS 42,012 | 12/15/2022.
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-........... | 06/30/2021. | Nationwide MUUaL..........cccovcvvssccensccns | 3,444,450 | ... 3,000,000 | ....... 3471810 | ..........3,270,133 | ....... (23,754 3,246,379 198,071 | ....... 198,071 | ....... 79,667 | 05/01/2031.
64983Q JC 4 |New York St Dorm Auth Rev Non St Supply... | 06/30/2021. | NationWide MUtUal.......oocovessevessvvessnns | 6,644,385 | ....... 5,000,000 | ....... 5,859,650 | ..ooovves 5,406,978 | .oovvvervrrrrrins | ereeee(20,233) | oo | e (20,233) | ovvveevrressie | v 5,386,745 | ..ovooiirrrrns 1,257,640 |....1,257,640 | ....171,875 | 05/15/2029.
64983Q JF 7 |New York St Dorm Auth Rev Non St Supply.......... | .. | 06/30/2021. | Nationwide Mutual.... 5,832,945 | ... 4,165,000 | ...... 4,931,610 8,602,848 | e | eeeeee(18,967) | e | e TCTRloy 0 ) P— 4,587,881 1,245,064 |....1,245,064 | ....143,172 | 05/15/2032.
650035 6A 1 |New York St Urban Dev Corp Rev Txbl Ref......... .. | 01/28/2021. | Nationwide Mutual..............cooovevvvimsssvr | 17,021,101 | ... 17,000,000 | ..... 17,030,090 17,021,312 | ....... (211 7,021,101 | oo e | e 0. 214,795 | 03/15/2031.
650035 6B 9 |New York St Urban Dev Corp Rev Txbl Ref. .| 01/28/2021. | Nationwide Mutual...........cccooorvemsvrvcisemnns | 20,024,684 | ..... 20,000,000 | ..... 20,035,200 (247 20,024,684 | ....covoeveerrees | v | e 0 ... 256,394 |03/15/2032.
67760H CH 2 | Ohio St Tpk Commn Rev Ser A e | | 0613072021, | Nationwide MUtUal.......ccovvsovssvssvennc | 2,394,810 | ....... 2,000,000 | ... 2,261,680 (8,362 2,087,562 307,248 | ....... 307,248 | ....... 96,250 | 02/15/2026.
709221 UW 3 |Pennsylvania St Tpk Commn Rev Ref Sub Se....... | 06/30/2021. | Nationwide MUtUal.......occccoeeevevoeeescen | 3,052,163 | ... 2,500,000 | ....... 3,104,525 | 00000n2,866,691 | oovvvervvrsccccii | e 28,748) | oo [ (28,744) | covvoere 2,837,947 214215 | ... 214215 | ...... 72,569 | 12/01/2029.
709221 UZ 6 |Pennsylvania St Tpk Commn Rev Ref Sub Se....... | .. | 01/28/2021. | Nationwide Mutual...............ccooovvvvvvemmva | ] 7,326,422 | ... 6,445,000 | ....... 7,911,238 7,326,422 | oo e | e | s 51,023 | 12/01/2032.
709222 CP 6 |Pennsylvania St Tpk Commn Rev SerA................ .. | 06/30/2021. | Nationwide Mutual.... 037,971 | . 1030,000 411,923 4,031,635 | oo | 2000.6,336 | 8,336 | ... 202,759 |07/15/2021.
717817 SE 1 |Philadelphia PA Airport Rev Amt-Ref-Ser.... . | 06/30/2021. | Nationwide Mutual 5.298.779 | ... 4,540,000 | ....... 5,275,435 4,864,109 | oo | ... 434,670 | ... 434670 | ..... 122,958 | 06/15/2025.
717817  SJ 0 |Philadelphia PA Airport Rev Amt-Ref-Ser. .| 01/28/2021. | Nationwide Mutual Fire...........ccooowvvccevmmm | 5584,929 | ....... 5,265,000 | ....... 5,918,808 5,584,929 | ..oovveeoeeeceeees oo | o0 [ 31,444 | 06/15/2029.
717817 SK 7 |Philadelphia PA Airport Rev Amt-Ref-Ser.... . | 06/30/2021. | Nationwide Mutual . 971,264 | . /300,000 803,745 4524923 | oo | 446,341 | ... 446,341 | ... 116,458 | 06/15/2030.
717893 ZL 8 |Philadelphia PA Wir & Wst Rev Ref Ser B .| 01/28/2021. | Nationwide Mutual..........c.ccooovseevvrvcivsunnn | 7,302,346 | ....... 6,790,000 | ....... 7,872,530 7,302,346 [ e | e | eveeereineennn0 | 195,213 | 07/01/2031.
71884W AL 5 |Phoenix AZ Civic Impt Corp Rev Conv Cap .| 01/28/2021. | Nationwide Agribusiness........ccccovcev | | 4778192 | ....... 4,710,000 | ..... 3,614,690 4,778,192 SO I | B 148,954 | 07/01/2022.
735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C . | 06/30/2021. | Nationwide Mutual . 258,538 | . 760,000 173,374 13,922,631 .335,907 ..335,907 | ..... 140,478 | 04/01/2028.
735389 WH 7 |Port Seattle WA Rev Amt Ref Ser C... .| 06/30/2021. | Nationwide Mutual.........ccoocoocrseemvrciimunen | 2,261,048 | ...... 2,000,000 | ....... 2,206,740 179,532 | ....... 179,532 | ....... 74,722 | 04/01/2029.
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C .| 06/30/2021. | Nationwide Mutual...........cccooommvrvmmvcomen | L 3,378,192 | ....... 3,000,000 | ...... 3,283,230 266,176 | ....... 266,176 | ..... 112,083 | 04/01/2031.
756872 LA 3 |Red River TX Edu Fin Corp Txbl Ref TCUP........ .| 06/30/2021. | Nationwide Mutual.... 120,372 | ......2,000,000 000,000 120,372 | ......120372 | ....... 42,940 | 03/15/2032.
76116E  GR 5 |Resolution Funding Corp Strips... - | 06/30/2021. | Nationwide Mutual. 927,805 | ....... 1,067,000 796,383 | ...vvvvrrrrr832,255 | oo | 11,853 [ | e 11,853 | 84,006 | ........ 84,096 | ..oovvvvvrrrrrnnnns 01/15/2030.
76116F AB 3 |Resolution Funding Corp Strips... oo | | OU2B12021. | VaNOUS oo | 6,777,978 | ... 8,670,000 | ....... 6,472,739 | 1o 6,764,031 | oo | 13987 | i [ 13,947 || e BTTTI78 | e | e o0 | 01/15/2030.
762244 FD 8 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F.......... .1 01/28/2021. | Nationwide Mutual Fire..........cccocrvvirernnes R 5,629,319 | ...... 5,000,000 | ...... 6,100,750 5,629,319 | oo Lo | e | s 50,694 | 05/15/2026.
762244 FK 2 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F.. .| 01/28/2021. | National Casualty..............coeesvvvervemmncens | 2,216,070 | ....... 2,000,000 | ....... 2,375,320 [V:71<) ) O N 2,216,070 | coovvereeeeereens | eeveereeeeencenes | eereveenreenen |, 20,278 | 05/15/2032.
762244 FL 0 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F.. .| 01/28/2021. | Nationwide of America.. reeerrennnnsssnnnnens | ereienn 2,479,088 | ....... 2,250,000 | ....... 2,646,968 (2,990) 2,479,088 | .....oovvrrviices | v [ crvviinneninn0 | 22,813 | 05/15/2033.
76913C  BD 0 |County of Riverside CA Pension Obligatio............. .. 1 01/28/2021. | Nationwide Mutual Fire........cccccocrvvirernnee T 7,610,000 | ....... 7,610,000 | ....... 7,610,000 0 7,610,000 0. 107,504 | 02/15/2029.
880443 BR 6 |Tennessee Energy Acq Gas Rev Ser A.. .| 01/28/2021. | Nationwide Mutual...........ccooorseevvrvciisunnn | 8,847,421 | ....... 9,000,000 | ....... 8,497,350 T I R 8847421 | oo | e | v 0... 192,938 | 09/01/2024.
88059E 5G 5 |Tenn Val Auth Cpn Strip Strips. .| 01/28/2021. | Nationwide of America.. I 1,977,555 | ....... 2,629,000 | ....... 1,886,463 4,164 1,977,555 .. 03/15/2031.
88059E 5N 0 |Tenn Val Auth Cpn Strip Strips...........ccocoevivnniiens .| 06/30/2021. | Nationwide Mutual...........cc.coccovviviniinninnns I 1,975,620 | ... 2,549,000 | ....... 1,615,862 26,182 1,723,766 .| 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip Strips.... | 01/28/2021. | Nationwide MUtUal........ooovvovsvvvssvnsee | 1,315,298 | ... 1,684,000 | ....... 1,255,304 P 273 R B 1,315,298 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strip Strips.... .| 01/28/2021. | Nationwide Mutual.......ccocovvovvcevcn | | 1,210,693 | ....... 1,582,000 | ....... 1,154,132 2,587 1,210,693 .| 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip Strips...........ccoovvviinrrirs .1 06/30/2021. | Nationwide Mutual...........ccc..ccoovvvrnrrirns I R 1,801,167 | ...... 2,135,000 | ....... 1,519,454 22 452 1,612,174 .| 06/15/2031.
956704 D3 1 | West Virginia Univ Rev Txbl Ref Ser A... - | 01/28/2021. | Nationwide AGHbUSINESS........oovsvvvessvees | 2,620,000 | ...... 2,620,000 | ... 2,620,000 (N IO O 2,620,000 10/01/2033.
977100 HD 1 |Wisconsin St Gen Fd Rev Ref Ser A oee | - | 06/30/2021. | Nationwide MUtUal......ovevvvesvessvensnns | 1,819,524 | ....... 1,729,000 | ....... 1,729,000 (] I 1,729,000 e 90,524 | ... 90,524 | ....... 27,882 | 05/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ .c.cooveeinrrieiineinna: ....673,003,321 |....644,657,880 |....659,474,063 | .......650,569,913 | .......c......0 | ......(935,407) | vcoeeevvccc.0 | oo [CRERI0r)) — 0] ....649,634,810 22,942,455 |...22,942,455 | 13,164,319 XXX
Bonds - Industrial and Miscellaneous
00206R HY 1 [AT&TIncSrNt 6.625% 05/15/29............cccvvvvvee - | 01/28/2021. | Nationwide MUtUal.......oocovvsverssvensns | 10,319,768 | ..... 10,000,000 | ... 10,365,950 10,321,989 | oo | o (372 ) DT [V 3rr)) P 10,319,768 [T N N B 134,340 | 05/15/2029.
00287Y AW 9 |Abbvie Inc SrNt  4.450% 05/14/46..............ccoon - | 06/30/2021. | Nationwide MUtUal......o.cccccvvrveveeesen | 1,512,415 | ...... 1,250,000 | ....... 1,241,600 | ..........1,242,292 | ... 82 82 1,242,374 270,041 | ... 270,041 | ... 34,920 | 05/14/2046.
00287Y DB 2 |Abbvie Inc SrNt 4.750% 03/15/45... | 06/3012021. | Nationwide MUtUal.....c...cooeovcsvvsvescnnc | 6,055,593 | ....... 5,000,000 | ... 5,019,632 | ..ooco 5,019,693 |...... 81 L IO . 5,019,774 | oovcrrree 1,035,819 |....1,035,819 | ....171,716 | 03/15/2045.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A - 06/16/2021. | Redemption  100.0000.......oovscevsccce | 1,290,575 | ....... 1,290,575 | ....... 1,368,009 1,294,301 (3,726) 1,290,575 SR IO I B 46,337 | 06/15/2021.
01400E  AB 9 |Alcon Finance Corp Sr Nt - | 06/30/2021. | Nationwide MUtUal.........ccooevevssecvvccnn | 1,404,254 | ....... 1,336,000 | ....... 1,455,339 | ...........1,454,731 (6,408) 1,448,323 | .o | 1o (84,069) | .......(44,069) | ....... 30,839 | 09/23/2029.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A CI A1B.. .| 01/28/2021. | Nationwide Mutual...........cccoooorseevvrceisunnn | 2741215 | ....... 3,141,601 | ... 2,544,697 | oo, 2737779 | oo | v 3,436 3436 | oo | e 2 5 1 X LT O U IS ([ IO 2,026 | 07/23/2035.
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01882Y AB 2 |Alliant Energy Finance SrNt........ccccvevveirerniniens .. [ 01/28/2021. | Nationwide Mutual...............ccoooemvvvvsvesmna | L 988896 | ... 1,000,000 ..986,030 ..988,801 |....... 95 95 988,896 0 [ 5,076 | 06/15/2028.
02209S AL 7 |Altria Group Inc Co Gtd Nt.......coovevrrvvrnviinrrrieins .. | 01/28/2021. | Nationwide Mutual ..5999152 | ... 6,000,000 | . 1974500 | . 998,916 | ....... 236 236 . ] 0 65,708 | 05/05/2021.
02361D AP 5 |Ameren lllinois Co Sr Nt .. | 06/30/2021. | Nationwide Mutual..........c..oovvvommmvcemecana | 10,770,690 | ..... 10,000,000 | ....... 9,994,300 | ........... 9,997,307 |...... 300 300 o] i 9.997.606 | oo 773,084 | ... 773,084 | ..... 269,931 | 03/01/2025.
02377D 0 | American Airlines Inc LBASS EETC Ser 201......... |.. | 04/15/2021. | Redemption ~ 100.0000.. ...50,553 ...50,553 ...50,553 42,738 7,815 SV ESVORRRRPRRPON o B IO 935 | 04/15/2027.
02377D AA 0 [American Airlines Inc LBASS EETC Ser 201......... .. | 06/30/2021. | Nationwide Mutual.............coovevvrrrrirennnes oo 875,572 v 596,681 588,980 T D T 107,701 | oo 04/15/2027.
02377L 2 | American Airlines Inc Secured Ser AA................... .. | 01/28/2021. | Nationwide Mutual Fire............cc.coomemwvea | 4,343,542 | .....4,343542 | ... 4,343,542 | oo B,343582 | oo | e 0 08/15/2033.
03215P CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199...... .. | 05/01/2021. | Paydown 17,522 0 06/25/2027.
03334@ 7 | AnchoragePermit Ctr Bldg Ls Tr CTL.........c..ccccueuee .| 12/15/2021. | Redemption ~ 100.0000...........cccoccuvvvneee 135,824 0 02/15/2025.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202........ .. | 06/01/2021. | Paydown I 514,788 405 12/25/2059.
03464R 1 | Angel Oak Mortgage Trust RMBS Series 202........ .. | 06/30/2021. | Nationwide Mutual............cccccvvurrienrinnee . 014,837 | . 007,954 | . . . (363) (363) 12/25/2059.
03522A  AH 3 |Anheuser-Busch Co/Inbev Sr Nt .. | 06/30/2021. | Nationwide Mutual...............ccooowvvrvivmsmrn | 12,233,500 | ..... 10,000,000 | ....... 9581251 | i 9,308 . 02/01/2036.
035240 AQ 3 | Anheuser-Busch Inbev Worldwide Sr Nt. | 06130/2021. | Nationwide MUtual.....c.ooocovsovsvcscsnc | 6,837,532 | ....... 5,750,000 | ...... 5,793,050 | v 5,785,872 | oo [ o (1,963) (1,963) 1,053,623 |.....1,053,623 01/23/2029.
035242 AN 6 |Anheuser-Busch Inbev Fin Sr Nt .. | 01/28/2021. | Nationwide Mutual.... ...18,229.832 | .....18,000,000 | .....18,251,750 (363) (363) 02/01/2046.
03765X AG 1 |Apidos CLO CLO Ser2015-22A A1R.. .. | 01/28/2021. | Nationwide Mutual..............cccoovvvvvivemmvr | 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ..ovveei1,500,000 | ovvveoeveeeeeees | oo 0 04/20/2031.
037833 CG 3 |Apple Inc SrNt 3.000% 02/09/24. .. 101/28/2021. | Nationwide Mutual Fire..........c.ooovvvcvemecena | 4,998,990 | ....... 5,000,000 | ...... 4,997,800 | ...........4,998,967 |...... 23 23 02/09/2024.
037833 CM 0 |Apple Inc SrNt 2.500% 02/09/22 .| 01/28/2021. | Nationwide Mutual . 499,030 | . 500,000 | . 499,675 s 5 5 02/09/2022.
037833 CU 2 |Apple Inc SrNt 2.850% 05/11/24 .. | 06/30/2021. | Nationwide Mutual..............cccoovvvvvivemmmnaa | 2123192 | ... 2,000,000 | ....... 1,998,100 | ...........1,999,041 |...... 136 136 05/11/2024.
037833 DK 3 |Apple Inc SrNt 3.000% 11/13/27. .| 01/28/2021. | Nationwide Mutual. 996,102 | ... 1,000,000 094520 | oo 096,063 | . 39 39 11113/2027.
039482 AB 0 |Archer-Daniels-Midland Co Sr Nt.... ... |.. | 01/28/2021. | Nationwide Mutual.... . 708,535 | . 750,000 | . 705,323 288 288 .......62,811 | 03/27/2030.
04964K AN 1 |Atrium CDO Corp CLO Ser 9A CIBR......cccoov..oo. .| 01/28/2021. | Nationwide Mutul.........oooovrvsrn | | 10,000,000 | .....10,000,000 | .....10,000,000 0 | oo | 000eee10,000,000 | oo | oo | ceceeniersin0 | o 32,499 | 05/28/2030.
05491L  AC 2 |Barclays Commercial Mtg Sec CMBS Ser 201....... .. | 06/30/2021. | Nationwide Mutual...............ccoovvvvvivemmvra | 5021,320 | ....... 5,000,000 | ...... 4,929,102 3,520 | oo | e 8,956,113 | oo | 2000.65,207 | ........65,207 | ....... 90,798 | 08/14/2036.
06050T JZ 6 |Bank of America NA Sub BK Nt..........ccccoovvrinnne. .. [ 06/30/2021. [ VAIOUS.......oovvvverviiiiisniissiisssisiin I 5,755,154 | ....... 5,000,000 | ...... 4,890,640 1,151 cereen8,914,401 | | 840,752 | .......840,752 | ... 135,233 | 10/15/2036.
06050T JZ 6 |Bank of America NA Sub Bk Nt... | 01/28/2021. | Nationwide Mutual Fire.......c..ooooverveec | 4,766,106 | ....... 5,000,000 | ....... 4,706,750 LZT N I 4766106 | oo | oo | coerniiennsiO [ o 85,833 | 10/15/2036.
06051G FL 8 |Bank of America Corp Sub Nt ... | .| 01/28/2021. | Nationwide Mutual...........ccocoooveeevvrvcivuenn | 6,981,706 | ...... 7,000,000 | ....... 6,966,190 209 8,981,706 | ..o | oo | o0 [ 79,333 | 10/22/2026.
06427D AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B.... |.. | 01/28/2021. | Nationwide Mutual............c..ccccovvvuirnrnnce. R 3,040,957 | ....... 3,000,000 | ...... 3,089,918 ) (982) 3,040,957 | ... ol 0 15,989 | 02/15/2050.
06540W BD 4 |BANK CMBS Ser2019-BN19 CI A3.... .. | 01/28/2021. | Nationwide Mutual Fire.............ccocooemwvrc | 10,771,257 | ..... 10,500,000 | ..... 10,814,643 | ... 10,773,510 | oo | i (2,253) [VIV) ) N 10,771,257 | cooeveeeeeeerens | eveeresveneeines | cevrereiensinnind 0. 52,917 | 08/15/2061.
06541R BB 8 |BANK CMBS Ser 2019-BN23 CI A3.... - | 06/30/2021. | Nationwide Mutual 8 Y 6,453,432 | ....... 6,025,000 | ....... 6,695,752 | ....00.c. 8,694,165 | ..ooocerrccr | oo (35,643) | oo | o (RIS | I— errennn 6,658,522 .(205,090) | ......(205,090) | ....102,137 | 11/15/2029.
06541U BW 5 |BANK CMBS Ser 2020-BN30 Cl Ad.........ccccocen. - | 06/30/2021. | Nationwide Mutual ST DO 5,534,280 | ... 5,575,000 | ... 5,742,144 | ..........5,741,731 ) (8,248) 5,733,483 | .. ..(199,203) | ......(199,203) | .......62,305 | 12/10/2053.
07274E  AG 8 |Bayer US Finance LLC STNt......cooccccrniciis | 06/30/2021. | Nationwide MUtUal........oocovvvvsvvvssemsnn | 3,221,604 | ... 3,000,000 | ....... 2,970,330 | ..oooo... 2,987,608 1,533 | oo | oveeens 2,989,141 | oovvccvcces | o 232,463 | ... 232,463 | ... 73,688 | 10/08/2024.
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1...... - | 01/28/2021. | Nationwide Mutual Fire. B I 10,594,469 | .....10,400,000 | .....10,711,251 110,596,849 (2,379) +nern10,594,469 0 60,499 | 02/15/2050.
075887 BF 5 |Becton Dickinson & Co SrNt.........ccocovvicnrivciinns .| 01/28/2021. | Nationwide Mutual Fire............c.ccccovcrunnne I 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ..........4,000,000 0 reveennn4,000,000 | ... ] 0 17,840 | 12/15/2024.
075887 BG 3 |Becton Dickinson & Co Sr Nt .| 01/28/2021. | Nationwide of America.............cowwwwvevevew | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ......... 2,000,000 | ..o | o (1] ORI SO 2,000,000 | ..coovvrvnrenes | o [ e 0| 11,192 | 12/15/2044.
08160K AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B...... | . [ 06/30/2021. | Nationwide MUtUal........c.coovovmsvscvoeennc | 5,276,705 | ... 4,920,000 | ....... 5,088,548 (8,171) 5,067,664 209,041 | ....... 209,041 | ....... 83,633 | 12/15/2072.
08162F AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI A5...... .. | 06/30/2021. | Nationwide Mutual............cccoevvvrerrernrrninnes R 6,503,722 | ...... 5,988,000 | ....... 5,858,295 5,789 5,872,953 | .. 630,770 | ....... 630,770 | ..... 108,310 | 08/15/2052.
081638 BA 8 |Benchmark Mtg Tr CMBS Ser 2020-B22 CI AS...... | .. | 06/30/2021. | Nationwide MUtUal.........occccoocoovvvevvcuccica | 8,335,866 | ....... 8,400,000 | ....... 8,651,409 | .. 8,651,797 | oovvvvererscsceries | eeii(12.832) | oo [ e (12,432) | oo | oo 8,639,365 | ..vvvvrvrrscnnn. .-(303,499) | ......(303,499) | ....... 96,217 | 01/15/2054.
084659 AS 0 |Berkshire Hathaway Energy Sr Nt w| .. | 01/28/2021. | Nationwide Mutual Fire. B D B 4994652 | ... 5,000,000 | ...... 4,993,550 | ...........4,994,566 | ....... 86 86 ceveenn4,994 652 0| 57,938 | 04/15/2025.
096630 AD 0 |Boardwalk Pipelines LLC SrNt.........cccocvvvvvvennnnnee .1 01/28/2021. | Nationwide Mutual Fire..........cccovrvvrvernnee T 4973730 | ... 5,000,000 | ...... 4,941,000 | ..........4,973,272 | ...... 458 458 e 4973730 | .. ol 0. 29,563 | 12/15/2024.
099724 AH 9 |Borg Wamer Automotive Sr Nt - | 06/30/2021. | Nationwide MUtUal.......ooccovvevessoemsens | 4,003,955 | ....... 3,500,000 | ....... 3,554,810 | .......... 3,548,855 |....... (576) (CI() [ 3,548,279 | ..oovvoverrcere | o 455,675 5 | .....121,224 | 03/15/2045.
10373Q AB 6 |BP Cap Mkts America Sr Nt.... e | - | 01/28/2021. | Nationwide Agribusines R I B 2,000,000 | ...... 2,000,000 | ... 2,000,000 0 2,000,000 ST IO I I 26,783 | 09/21/2025.
10373Q AC 4 |BP Cap Mkis America Sr Nt.... e | - | 06/30/2021. | Nationwide Mutual.......ccocvsvvcsivien || 1,707,851 | ... 1,500,000 | ....... 1,500,000 0 11,500,000 207,851 | ....... 207,851 | ....... 45768 | 09/21/2028.
10373Q AV 2 |BP Cap Mkts America Sr Nt | 06/30/2021. | Nationwide MUtUal.......oocccovvsvessvvensens | 1,617,479 | ...... 1,500,000 | ....... 1,458,109 2,415 1,470,095 147,384 | ....... 147,384 | ....... 43,244 | 01/16/2027.
110122 CM 8 |Bristol-Myers Squibb Co Sr Nt. . 1 01/28/2021. | Nationwide Mutual.... 065,711 ,000,000 075,436 (1,350) 4,065,711 0] 58,644 | 07/26/2024.
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110122 DC 9 |Bristol-Myers Squibb Co SrNt.......ccccovevervvererrnenas .. | 01/28/2021. | Nationwide Mutual..............ccooovvvvvvvommmna | 4,975,987 | ... 5,000,000 | ....... 4,973,336 4,975,636 | ....... 351 351 4,975,987 [ oo [ v | evviieniiiienn0 [ s 87,726 | 08/15/2025.
11134L  AD 1 |Broadcom Crp/ Caymn Fi St Nt.......cccovvvveriinnins ..101/20/2021. [ Call ~ 102.4200.........cccrvrrrrvrrereririrrrnens I 5121,000 | ....... 5,000,000 | ...... 4983792 | .........4.995522 | ... 220 220 e 899574 | | e 4259 | 4259 | 198,083 | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt .| 01/28/2021. | Nationwide Mutual Fire........ccwwewecec | L 4,997,696 | ....... 5,000,000 | ....... 4995513 | .......... 4,997,642 |....... 54 7 O e ey AT R IR R | DO 97,170 | 01/15/2024.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ | .. | 10/15/2021. | Redemption  100.0000.........ccoovvvvciveemes | | 411,125 | oo 411,125 411,125 411125 0 o125 | e e | ceeeeeieenn0 | 22,425 | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 08/15/2021. | Redemption ~ 100.0000...........covervennee 221,214 22124 | 221214 | . 221,214 0 oo 220294 | e e O |, 10,433 | 02/15/2023.
125158 AE 8 |CD Comm Mtg Tr CMBS Ser 2019-CD8 CI Ad...... | .. | 01/28/2021. | Nationwide MUtUl........cooovvvovvvccvvmmenecc | ] 15,437,846 | .....15,000,000 | .....15,449,690 | ......... 15,441,439 (3,594) | ovvevereeren | e 15,437,846 | .ovvvvccrcrners [ e | i) [ e 69,160 | 08/15/2057.
12515H  AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 CIAd...... |.. | 06/30/2021. | Nationwide Mutual.... o I B 7,119,749 | ...... 6,500,000 | ... 6,694,739 6,631,949 (9,802) 6,622,147 | oo | .. 497,602 | ......497,602 | ... 129,473 | 08/01/2050.
12532C BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C.. | .. | 01/28/2021. | Nationwide Agribusiness.............ccccvvuuee R 4,078,146 | ...... 4,000,000 | ....... 4,119,986 ..4,079,058 912) A078,146 | oo [ | v [ 22,622 | 06/15/2050.
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26.......... .. | 06/30/2021. | Nationwide Mutual T 2,138,158 | .......2,000,000 /992,440 1995676 370 1,996,046 | oo | 142,112 | 142112 | 37,500 | 05/15/2026.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C... | .. | 01/01/2021. | Paydown e 882204 | 442204 | ... 446,697 443,556 0 e 443,556 2,128 | 08/10/2055.
12503) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C... | .. | 01/28/2021. | Nationwide Mutual..............ccoocovvcrsemmvrensa | 23,780,133 | ..... 23,713,780 | ..... 23,949,839 23,781,415 (1,282) 23,780,133 . 08/10/2055.
12593Q BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C... | .. | 06/30/2021. | Nationwide Mutual.............ccoooevvcevmmvvvceeans | | 4,702,721 | oo 4,300,000 329,016 | ....... 329,016 10/10/2048.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20.......... .. | 06/30/2021. | Nationwide Mutual.... 201,761 755,000 .387,488 ..387,488 12/15/2049.
12596M AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20... .. | 01/01/2021. | Paydown 180,886 180,886 136 07/25/2058.
12596M AA 4 | Credit Suisse Mortgage Trust RMBS Ser 2 .. 101/28/2021. | Nationwide Mutual..............ooevvmmmvomenrena | 7,221,607 | ... 7,227,129 (76) 07/25/2058.
12644 AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage .. | 12/15/2021. | Redemption  100.0000.. 390,949 390,949 | . . 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21... .| 08/14/2021. | Redemption  100.0000......c.ooccevccrecc | | 448796 | ......... 448,796 | ... . 448796 | ... 0 ol . 08/15/2021.
12667G  AX 1 | Countrywide Alternative Ln Tr RMBS Ser 2 - | 06/25/2021. | Paydown 287,259 285,779 | ......... . 222,626 | ........ 44,849 44,849 ...267,475 19,784 | ......... 19,784 05/25/2035.
12667G  AX 1 | Countrywide Alternative Ln Tr RMBS Ser 2.... .| 06/30/2021. | Nationwide Mutual............ccccvrvrerinrvnens I 2,107,215 | oo 2,601,195 ... 408,220 408,220 2,434,585 (327,369) (327,369) | . 05/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2.... .. | 06/01/2021. | Paydown 350,563 365,409 0 08/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2........... | .. | 06/30/2021. | Nationwide Mutual...........ccccccvvurrrinrinn i 2088122 | 3,178,427 0 08/25/2035.
126686 AC 8 |CWABS Inc RMBS Ser 2006-H Cl 2A1B................ .. [ 12/15/2021. | PaydOWN...........covvvrnvieevieseisssiissciiens | 947308 | 217,398 | vrerre0n 75,263 | covcerese 75,263 | oo | 142,435 | e | oo 142,135 | oo 11/15/2036.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 Cl 1A3................. | 1200172021, | PaYAOWN. ... | | egpea | 80,052 4792 12/25/2035.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15....... .. | 12/01/2021. | Paydown ....38,685 38,075 | 31,333 | 6,985 41 7,026 08/25/2035.
141781 BM 5 |Cargill Inc STNt  2.125% 04/23/30................ .| 06/30/2021. | Nationwide MUtUal..........occoereree. ) +...3,000,000 | ... 2,996,520 | ... 2,996,738 | ... 157 157 . 04/23/2030.
141781 BM 5 [Cargill Inc SrNt  2.125% 04/23/30.........ccocooonncn. .. | 01/28/2021. | Nationwide Mutual Fire............c...coooewvvea | L 4,012,779 | ... 4,000,000 | ....... 4,013,760 | ..........4,012,875 | ....... (96) (1) S 4,012,779 04/23/2030.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... |.. | 03/25/2021. | Paydown 500,400 ..500,248 500,248 | ....... 151 151 ....500,400 02/25/2037.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C...... .. | 06/30/2021. | Nationwide Mutual.............ccocevivvernircnnnee .....5,050,009 | .......4,700,000 | . 840,899 | . 765,363 | oo | e (9,944) (9,944) e 8755419 12/10/2049.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. woo [+ 05/01/2021. | Paydown...........coocvvvvvmvmvmsmsssssisssisii | 6,555 | .ovrirenne 6,555 | covrirenne 6,555 6,546 |....... 9 9 6,555 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5.......... | .. | 06/01/2021. | Paydown 222 353 221213 ..204,429 ..204,429 0 17,924 | ......... 17,924 08/25/2035.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5.......... .. | 06/30/2021. | Nationwide Mutual...............ccoovvvvvivemmvra | 1,624,211 | ....... 1,624,593 | .......1,501,330 | . 501,330 0 122,881 08/25/2035.
17308C C5 3 |Citigroup FUnding INC SF Nt.......ovocevcccrresccccrrrrrene .| 01/28/2021. | Nationwide General.........cocoovvvres | | 3,024,949 | ...... 3,000,000 | ... 3,027,030 | ........ 3,025,136 (187) | oo | e000een3,024,949 | e e 11/05/2030.
17328F AW 5 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC41..... .. [ 01/28/2021. | Nationwide Mutual...............ccooomvvrvivmsmr | 10,773,070 | ..... 10,500,000 | .... 10,814,957 10,775,292 (2,222) 08/10/2056.
17328H BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43..... | . | 06/30/2021. | Nationwide MUtual..........ccocoevsvoemcccenc | 5,378,894 | ... 5,030,000 | ... 5,248,285 | .......5231,720 . (9,450) . 156,625 | ...... 156,625 | ...... 75,888 | 11/10/2052.
174610 AJ 4 |Citizens Financial Group Sub Nt.. - | 06/30/2021. | Nationwide MUtUal.......ooccovessvvessvvensens | 3,313,845 | ...... 3,000,000 | ....... 3,000,000 | .ooooens 3,000,000 | coovvsrvvrnrrsns | e (0 OO IO ,000,000 | vovvvevvrrrrres | o 313,845 | ....... 313,845 | ....119,263 | 08/01/2025.
174610 AL 9 |Citizens Financial Group Sub Nt. o |+ 0112812021, | Nationwide MUtUa....cocvesvsvsssse | 5447545 | ...... 5,500,000 | ... 5,385,545 | oooooc 5AB472 | oo | o 1,073 1,073 SALTBA5 | v | coeressienrsis | sorrrsinnnen0 [ e 118,594 | 07/01/2024.
20030N BB 6 |Comcast Corp SrNt 6.400% 03/01/40................ .. | 01/28/2021. | Nationwide Mutual...............ccourvvvvvvmmmmnc | | 5,179,259 | ....... 5,000,000 | ...... 5,218,150 | ...........5,179,630 |...... (371) (371) e D 179,259 | i | e | cveiiennn0 | 130,667 | 03/01/2040.
20030N  BX 8 |Comcast Corp SrNt  3.000% 02/01/24 | 06/2412021. | Call  106.2254. .o | 10,622,535 | ....10,000,000 | .....10,094,200 | ........ 10,048,990 [ .o | s (7.530) [QZ:510) ) - 10,041,461 | oo | o (41,461) | . (41,461) | ... 891,702 | 02/01/2024.
20030N  BY 6 |Comcast Corp SrNt 3.300% 02/01/27 | 01/28/2021. | Nationwide MUtUal.......ocovesvssvesesvenn | 10,072,828 | .....10,000,000 | .....10,105,100 10,073,629 |....... (802) (802) 10,072,828 | oo | s | 0 [ 162,250 | 02/01/2027.
22550L 2B 6 |Credit Suisse New York SrNt.. .. | 06/30/2021. | Nationwide Mutual.........cccoooovvvvmemrcomecana | 3,056,844 | ....... 3,000,000 | ...... 2,999,880 | ...........2,999,924 |....... 30 30 2,999,954 | ....cooocvvvierr| ....56,890 | .........56,890 | ....... 60,900 | 04/08/2022.
22822V AQ 4 |Crown Castle Intl Corp Sr Nt.. -+ | 06130/2021. | Nationwide MUtual.....oovovvsvsvcsesns | 1,708,970 | ....... 1,500,000 | ... 184475 | oo 1784134 | s | s (3,017) (3,017) ATBIMT | | e T214T) | e (T214T) | 62,077 | 07/01/2050.
232820 AK 6 |CytecInds Inc SrNt 3.950% 05/01/25. .| 01/28/2021. | Nationwide Mutual...........ccccooeevvvvevrciman | L 10,003,885 | ..... 10,000,000 | ..... 10,008,640 | .........10,003,947 |....... (63) (63) 0,003,885 | .oveocveererens | e | e | 95,458 | 05/01/2025.
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233050 AC 7 | DBUBS Mig Tr CMBS Ser 2011-LC1A CI A3........ ~[02/01/2021. | Paydown 544,554 544,554 549,966 544,554 0 ..544,554 0| 3,224 | 11110/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LC1ACI B........... ..102/01/2021. | Paydown ......6,000,000 | .......6,000,000 | . 166,406 ,000,000 0 —— 0 54,710 | 11/10/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LC1A CI B .. [ 01/28/2021. | VAIOUS.......oovveveeveserenevesevsesssisnniians | 3,000,000 | ...... 3,000,000 | ....... 3,066,104 | ...c0.....3,000,000 | ..oovvervrerieens | e, (10 T 3,000,000 | ovooevveerirrere | v | e (V] I 25,987 | 11/10/2046.
233331 AW 7 |DTE Energy Co SrNt  2.529% 10/01/24.............. | .. | 06/30/2021. | Nationwide MUtal..........oo.cccomvvsccvmemncccc | 2,100,070 | ....... 2,000,000 | ....... 1,999,340 | ...........1,999,487 |....... 65 65 1,999,552 100,518 | ...... 100,518 | ...... 37,795 | 10/01/2024.
23338V AB 2 |DTE Electric Co Sr Nt 3.650% 03/15/24............. . 1 06/30/2021. | Nationwide Mutual.............ccccrvvverrverennnns I 2,146,976 | ....... 2,000,000 | ....... 1,991,820 | ...........1,997,189 |....... 411 411 1,997,601 149,375 | ....... 149,375 | ....... 57,792 | 03/15/2024.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A. .. | 01/28/2021. | Nationwide Mutual...............ccoovvvvvivemmvra | L 1,145,785 | ....... 1,145,785 | ....... 1,145,785 | vvvoeess 145,785 | oo | e (10 TN 1,145,785 12/10/2029.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 C oo | [ 12/01/2021. | Paydown ..8,065 ..8,065 ..8,062 8,189 |...... (125) (125) 8,065 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.......... .| 12101/2021. | Paydown . 1,453 | . 1453 | 1452 L2110 T I @ ™ 1,453 01/25/2034.
254687 DZ 6 |Disney Walt Co SrNt 6.200% 12/15/34... .. | 01/28/2021. | Nationwide Mutual...............ccooeevvrvcevmsvn | 20,641,789 | ... 20,000,000 | ..... 20,675,212 20,644,083 | oo | e (2,254) (2,254) 20,641,789 12/15/2034.
25470D AF 6 |Discovery Communications Nt. .. | 01/28/2021. | Nationwide Mutual.... . ,000,000 ..943,520 989,767 545 545 05/15/2022.
26441Y BA 4 |Duke-Weeks Realty LP Sr Nt.. .. | 06/30/2021. | Nationwide Mutual...............ccooowvvvvmvenmna | L 9 108.006 | ....... 2,000,000 /996,960 997,786 | ....... 141 14 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP SrNt.. .. | 01/28/2021. | Nationwide Mutual..............cccoovvvvrccevmum | L 991438 | ... 1,000,000 ..989,260 71 09/15/2028.
264420 AA 2 |Duke Energy Progress Inc 1st Mtg Bd. .. 1 01/28/2021. | Nationwide Mutual Fire. ,000,000 | . 984,750 112 v 13,576 | 08/15/2025.
264420 AB 0 |Duke Energy Progress Inc 1st Mtg Bd. .. | 01/28/2021. | Nationwide Mutual Fire............c...coomewvvea | | 4,977,251 | ....... 5,000,000 | ....... 4,974,650 39 [oververierees | eereeeeeen 977,251 | e [ | eierieieiinnnd0 | 95,083 | 08/15/2045.
292505 AG 9 |EnCana Corp Nt 6.500% 02/01/38... .. | 06/30/2021. | Nationwide Mutual..............ooevvemevvomumena | 2,667,826 | ....... 2,000,000 | ....... 2,193,800 (2,731) oo | e 2,154,102 | | 10513,724 | 513,724 | ... 118,806 | 02/01/2038.
292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21.. .. | 06/30/2021. | Nationwide Mutual.... . 907,093 /900,000 | . 915,289 (1,090) ..70,688 | 11/15/2021.
20364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd o [ 012812021 | VAIIOUS...ccccovveiveeessivseesssvsenssss | 4329817 | ....... 4,250,000 | ...... 4,390,123 (1,054) [ oo | 8,329,817 | e o | o0 | e 48,344 | 04/01/2026.
29379V AY 9 |Enterprise Products Operations Sr Nt. .. 1 01/28/2021. | Nationwide Agribusiness...........cccoeuea | 1 2,420,097 | ....... 2,500,000 | ....... 2,412,475 . 151 | oo | e 2,820,097 | oo | e | o0 | 50,372 | 02/15/2043.
29379V BA 0 |Enterprise Products Operations Nt .. | 06/30/2021. | Nationwide Mutual........ . 831,139 500,000 | . 532,280 529,801 (355) (355) 57,504 | 03/15/2044.
29379V BB 8 |Enterprise Products Operations Sr Nt. .. 101/28/2021. | Nationwide of America...........ccoovvvvevrceeen | 2,039,194 | ....... 2,000,000 | ...... 2,078,880 ..2,040,169 |....... (975) (975) [ overervervrrnens | eereeenen2,039,194 | i [ | i [ 35,317 | 02/15/2024.
29379V BE 2 |Enterprise Products Operations Sr Nt. - 01/28/2021. | Nationwide MUtUal.......ooccovvsversvensns | 11,946,052 | .....11,728,000 | .....12,095,321 1,949,727 oo | oo (3,675) (B675) | oo | e 11,946,052 | e | o | o0 | 199,132 | 02/15/2025.
29379V BJ 1 |Enterprise Products Operations Sr Nt.................... .. | 01/28/2021. | Nationwide Mutual............cocovvvererririrnnnees I s 2,070,359 | ... 2,000,000 | ....... 2,075,510 | ..........2,070,469 |...... (110) (110) eeerenn2,070,359 | oo | e | o0 | 19,872 | 05/15/2046.
29379V BL 6 |Enterprise Products Operations Sr Nt.. -~ | 06/30/2021. | Nationwide MUtual........c...ooooosvcsvvenc | 4,368,035 | ...... 4,000,000 | ...... 4,089,280 | ........ 4,057,450 [ oo | o (3412) [CTET2) (SO O 4,054,038 | ...ooovorrn, | ..313,998 | .......313,998 | ... 121,572 | 02/15/2027.
294429 AK 1 |Equifax Inc SrNt 2.300% 06/01/21.. ... | .| 01/28/2021. | Nationwide Mutual...........ccocoooreeervrvciiuenn | 5,099,799 | ... 6,000,000 | ....... 5,997,120 | ...........5,999,755 | ...... 44 44 5,999,799 ISV NSRRI | I IO 21,850 | 06/01/2021.
302518 AD 0 |FMRLLCSrNt 4.950% 02/01/33.........cocccocven - | 06/30/2021. | Nationwide MUUaL.........cc.evvvrsvvrssvrn SR O 4512492 | ...... 3,600,000 | ....... 3,819,384 | ... 3,774,085 | oo | o (5.477) (5,477) erennn:3,768,568 743,924 | . 743,924 | ....162,855 | 02/01/2033.
337932 AL 1 |Firstenergy Corp Sr Nt .. | 06/30/2021. | Nationwide Mutual...............ccoowvvvvivemmvra | 1,985,000 | ....... 2,000,000 | ....... 1,999,460 | ...........1,999,512 | ....... 23 P R 1,999,535 | ooovrererrennn | e (14,535) | ........(14,535) | ....... 44,019 | 03/01/2030.
341081 FZ 5 |Florida Pwr & Lt Co Sec Nt.. .. 1 01/28/2021. | Nationwide Mutual Fire..........cccooovcveuena | | 4995713 | .......5.000.000 | .....4994900 | .......4995642 | ... 72 72 4995713 | oo | oo | eveereeniienn0 | s 46,313 | 04/01/2025.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl...... . [12/01/2021. | Paydown..........cvvvvvvnsevevsssnssvisssnnsiinss | L 16,365 | 16355 | 46355 | 46355 | 0 16,355 | .ooveeeeveeeneee | evereeeenncennne | eevenrieinnnieens0 | oo 851 | 07/25/2029.
36157R D8 5 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl...... .1 12001/2021. | Paydown...........ccooevvvvevennevviissscriisennns | ok T o T i T T8 i 0 230 IR PO ISPOUPOROOOON | I EOUOOO 2 | 04/25/2029.
36242D 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200........ .. | 12/01/2021. | Paydown 37,511 | ... 507 597 38,108 VTSRO ISV | B I 978 | 06/25/2035.
36257H BP 0 |GS Mortgage Securities Trust CMBS Ser 20.......... .. | 06/30/2021. | Nationwide Mutual.............ccoevrivvernircnnnes o BA36 4T | 4,130,596 | .oeeerreererer | e (3,778) (3,778) 4,126,818 295730 | ....... 295,730 | ....... 74,520 | 07/10/2052.
369550 BM 9 | General Dynamics Corp Sr Nt. | 06/30/2021. | Nationwide MUtual.......cowvesvssvsvsscen | 2,254,480 | ...... 2,000,000 | ....... 1,978,940 | ..o 1,980,307 |....... 888 888 | oo | e 1,981,195 | oo [ o 273,285 | ...... 273,285 | ...... 54,174 | 04/01/2030.
375558 AU 7 |Gilead Sciences Inc Sr Nt | 06/30/2021. | Nationwide MUtUal.......ooccvessevessvensnns | 6,773,548 | ....... 6,725,000 | ... 7,139,835 | 00 8,777,083 | oo | oo (9,805) (9,805) 6,767,278 8271 | 8,271 | oo 78,898 | 12101/2021.
37940X AA 0 |Global Payments InC St Nt........ccoovrvririerirnrirnens .| 01/28/2021. | Nationwide Mutual Fire............cccouvrererns I 4,999,065 | ... 5,000,000 | ...... 4,998,750 | ..........4,999,049 | ...... 16 16 e 1999.065 | oo | e | e | 59,993 | 02/15/2025.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1ACIA.... | 01152021 | PaYAOWN. s | 141,365 | oo 141,365 | oo 142,680 | oovvorrrs 142,595 [ oo [ v (1,230) [(IX[0) ) Y B SR T I3 TRIOOS SNTRION IR (o FO— 10/15/2054.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A........... | .. | 01/28/2021. | Nationwide Mutual.............ccocvvevvernriennnns 8,380,283 | .......8,308,266 8,385,548 | ..........8,380,540 | ... (257) (257) ; 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1ACIA........... .. | 12/15/2021. | Paydown 128,028 | ..o 134,391 | 133,885 | oo | v, (5,857) (5,857) 128,028 10/15/2053.
391164 AF 7 | Great Plains Energy St Nt... L A R ) IS 6,184,228 | ....... 6,000,000 | ...... 6,542,548 | ...0.....6,193,978 | .ooorsrrs | o (9,750) [CI£10) | Y I 6,184,228 06/15/2022.
391164 AF 7 |Great Plains Energy SrNt.... | 01/28/2021. | Nationwide Mutual Fire..........ccowcccewccens | ) 4120310 | ....... 4,000,000 | ... 4413720 | oo BA26,675 | oo | o (6,365) (6,365) 4,120,310 06/15/2022.
415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27 | 06/30/2021. | Nationwide MUtUal........cccccovevecvveemseccen | 3,685,500 | ... 3,510,000 | ....... 3,639,112 | ....000....3,605,803 | cooovroccccriirnns | v (12,299) | cooooccvevores | v (PRl | IO— 07/31/2027.
437076 CB 6 |Home Depot Inc SrNt 2.700% 04/15/30.. .| 01/28/2021. | Nationwide Mutual Fire ..3,979,296 | .......4,000,000 3,977,640 | ..........3,979,150 | ....... 146 146 04/15/2030.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl....... . [ 12/27/2021. | Paydown 03/25/2035.
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438516 BW 5 |Honeywell International Inc Sr Nt..........ccovvvivcrnnne .| 01/28/2021. | Nationwide Mutual Fire...........ccooeovvvmvemmn | 3,094,054 | ....... 4,000,000 | ....... 3,991,720 3993937 | ... 117 117 .3,994,054 ISV ISV | I IO 41,656 | 08/15/2024.
446413 AL 0 |Huntington Ingalls Industries SrNt...........cccocrvnne. . | 06/30/2021. | Nationwide Mutual.............ccccvvvrerrrrrrrernns I 2,718,398 | ...... 2,500,000 | ....... 2,505,367 | ...........2,504,089 |....... (266) (266) 2,503,823 | oo | 214,575 | 214,575 | ....... 50,552 | 12/01/2027.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1.. .. [12129/2021. | PaydOWN...........oovveeveeneveeeeieeeviissieens | 70,661 | coovrvern VORI 70,791 | oo, 70,706 |....... (45) (1)) SR I 70,661 | oo [ eoveeeeeesienns | coeeenriienni (V1N I 283 | 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1............. | .. | 12/27/2021. | Paydown ...67,675 ...67,675 ..67,844 67,780 |....... (105) (105) (47 A ORI ) B I 320 | 01/25/2035.
45475Q AR 4 |Indiana Gas Co MT Nt  7.080% 10/05/29............. | .. 06/30/2021. | Nationwide Mutual.............cocerverierierernnns 581,574 | . ,000,000 | . 011,780 | ... 2,005,901 | ....... (241) (241) 02,005,660 | oo | 575,914 | .....575,914 | ..... 112,100 | 10/05/2029.
458140 BD 1 |Intel Corp SrNt 2.875% 05/11/24 .. | 01/28/2021. | Nationwide Mutual Fire. 3.999.506 | ....... 4,000,000 | ....... 3,999,000 | ...... 3,999,495 | ... 1 KT IS IS 3,999,506 | coveocveereeerens | e | eeereniineenn0 | e, 24,597 | 05/11/2024.
46647P BP0 |JP Morgan Chase & Co Fix to Fit Sr N wer| - | 0613072021, | Nationwide MUtUl........ooocovvveeesvvenee | ] 1,573,727 | ... 1,500,000 1,619,355 1,618,687 | oo | v (5,717) (5,717) 1,612,970 | oo | 000 (39,244) | ......(39,244) | ... 27,959 | 05/13/2031.
46647P BV 7 [JP Morgan Chase & Co Fix to FIt Sr Nt................. . 1 06/30/2021. | Nationwide Mutual.............cocevverererverernnns I 856,030 | .......... 900,000 | .........916,173 | v0o0........ 916,123 | ....... (312) (312) 915811 | | 000n(59,782) | .......(59,782) | ... 13,951 | 11/19/2041.
476556 DC 6 |Jersey Central Pwr & Lt Co Sr Nt - | 01/28/2021. | Nationwide MUtUal.......ooccovscvessvvensns | 1,095,403 | ....... 1,000,000 | ....... 1,112,990 | .ooe0e0..,096,823 | .oooovvvveererecc | v (1,420) (1,420) 2,095,403 [ oo | eevereeccceeeeens | eeeeereinnns0 | 23,053 | 01/15/2026.
478375 AG 3 |Johnson Control Intl plc Sr Nt .. [ 06/30/2021. | Various.................. 629,726 500,000 | .......4,441,825 2,665 2,665 4,466,676 | .......ccoocoo | .....163,050 | .......163,050 | ..... 123,955 | 07/02/2024.
485170 AR 5 |Kansas City Southern Inds Inc Sr N .. | 01/28/2021. | National Casualty..............ccoeewvversvsvvrverians | 2,499,001 | ....... 2,500,000 | ...... 2,497,489 | .......... 2,498,976 |....... 25 25 [ | oereeeenn 2,899,001 { oo [ | e | 19,517 | 11/15/2023.
49456B  AH 4 | Kinder Morgan Inc SrNt.. | 06/30/2021. | Nationwide MUtUaL.........ccccovvvssvcemsccns | 4,513,957 | ....... 3,500,000 | ... 3,488,205 | ...........3,489,319 | ..... 104 104 | oo | 3,489,423 | | 1,024,534 |....1,024,534 | .. 112,773 | 06/01/2045.
49456B AQ 4 |Kinder Morgan Inc SrNt.. .. | 06/30/2021. | Nationwide Mutual.... 992,770 58 58 748,736 | ..... 129,567 | 03/01/2048.
50026* AA 3 |Kohls Corp CTL Shelby MI.. .. 109/02/2021. | Call ~ 105.0505............coneemvvrvivevmvciieens |l o57361 | ...244988 | ... .258.822 | ... 246,680 | ... (563) (563) (1,130) | ...e. 25,654 | 12/15/2022.
50026 AA 3 |Kohls Corp CTL Shelby MI.. .. | 08/15/2021. | Redemption ~ 100.0000.........ccoowrcemmmeee | 113520 | 113520 | 119931 | o 114305 | (784) (784) 12/15/2022.
50077L AM 8 |Kraft Heinz Foods Co Sr Nt .. | 01/28/2021. | Nationwide Mutual............ 26 26 07/15/2045.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL.. .. [12/15/2021. | Redemption ~ 100.0000..........occcevmmwwe | L 114974 | o 114974 | 121186 | o 115,330 | (356) (356) 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.. .. 01/19/2021. | Redemption  100.0000.. .(3) 3) 01/15/2021.
539830 BH 1 |Lockheed Martin Corp Sr Nt .. | 01/28/2021. | Nationwide Mutual (3,520) (3,520) 0,254,854 01/15/2026.
55265W CA 9 |Master Seasoned Securities Tr RMBS Ser 2.. .. [ 11/01/2021. | Paydown 4,202 (102) (102) 4,100 08/25/2032.
55336V AG 5 |MPLXLP SrNt 4.875% 12/01/24........................ .| 06/30/2021. | Nationwide Mutual..........ccccooovsemvvrcevsenn | 4935385 | ......4.500.000 | ......4.706.320 | oo d611.049 | o TREIN (1)) S PO (RN — 4,599,283 12/01/2024.
55336V AK 6 [MPLXLP SrNt 4.125% 03/01/27.......ccorvrvvreenee .| 01/28/2021. | Nationwide Mutual Fire...........ccccovuvrverenne i 3995730 | ..4.000.000 | 3993360 | ...oo.3995.685 | ... 46 46 13,995,730 [ESSTTITURTTIN NSO o I O 67,375 | 03/01/2027.
55336V AR 1 |MPLXLP SrNt 4.000% 03/15/28. .| 06/30/2021. | Nationwide MUtual........ooevevrsrsiesieen | 4361763 | ... 4,000,000 | ... 3,986,320 | .........3,089,846 | ... 599 599 | i 3,990,445 | oo | 371318 | ... 371,318 | ....10,778 | 03/15/2028.
559080 AG 1 |Magellan Midstream Partn Sr Nt | 06/30/2021. | Nationwide MUtual.......ccovesvesvsvvssenn | 2,780,417 | ...... 2,250,000 | ....... 2,396,880 | ......... 2,385,462 | ..ooocoscrrins | oo (1,665) (1,665) 2,383,797 396,621 | ...... 396,621 | ...... 82,078 | 10/15/2043.
559080 AK 2 |Magellan Midstream Partn Sr Nt...........ccoooovveerenne .| 01/28/2021. | Nationwide Mutual...........cccoooovvrcmmvrcomen | L 1,048,347 | ....... 1,000,000 | ...... 1,073,190 | ...........1,049,020 |....... (673) (673) 1,048,347 [SUUUTOTITIRTRVIN ISUUTRRIRTRRRN | I IO 20,417 | 03/01/2026.
550080 AL 0 |Magellan Midstream Partn Sr Nt.. - | 06/30/2021. | Nationwide MUtUal.......oocccovvsvessvvensens | 4,928,699 | ...... 4,500,000 | ... 4,399,930 | ... 4405453 |....... 872 702 D B 4,406,325 522,374 522,374 | ....133,462 | 09/15/2046.
559080 AM 8 |Magellan Midstream Partn Sr Nt.. - | - | 06/30/2021. | Nationwide Mutual.... o R B 3,186,440 | ... 3,000,000 | ....... 2,874,810 2,881,143 | ....... 874 874 2,882,017 304,423 | .....304,423 | ...... 75,717 | 10/03/2047.
565849 AK 2 |Marathon Oil Corp SrNt.......ccvvveriicririireii .| 04/29/2021. [ Call ~ 103.7295........ccorermrirriericiirinne I 1,555,943 | ... 1,500,000 | ...... 1,462,215 | .......... 1,486,572 | ...... 2326 2326 ren 1,488,898 11,102 | ........11,102 | ....... 76,710 | 11/01/2022.
57620W CH 1 |Mass Mutual Global Funding Nt - | 01/28/2021. | Nationwide MUtUal.......oocccovscvesscvensns | 1,036,479 | ....... 1,000,000 | ....... 1,046,710 | oo 1,036,976 |....... (496) [T S I IO £ TN R DTN IO | B O 13,222 | 03/08/2026.
57636Q AP 9 |Mastercard Inc SrNt 3.350% 03/26/30 e | -+ | 01/28/2021. | Nationwide Mutual.... 998,200 | ....... 1,000,000 ..998,060 ..998,187 |...... 13 13 998,200 | oo | oo | o0 | 11,353 | 03/26/2030.
585055 BS 4 |Medtronic Inc SrNt 3.500% 03/15/25................. .. | 06/30/2021. | Nationwide Mutual.............ccoevrivvernircnnnes 8456779 | ..o 7,700,000 | . 630,345 | . 666,413 [ eovvvvvecerereenns | e 3,681 3681 e 1,670,094 | oo | ... 786,685 | ... 786,685 | ... 213,354 | 03/15/2025.
591894 CC 2 | Metropolitan Edison Company Nt | 01/28/2021. | Nationwide Mutual Fire..........ocoooenveec | 4447519 | ...... 4,000,000 | ..... 4,492,000 | ......... 4,451,378 | oo | e (3,859) (3,859) | coevrrecrrriens | e AA8T519 | oo | e | crresirnneen0 [ o 92,211 | 01/15/2029.
509217G  BY 4 |Met Life Global Funding | SrNt... wer | -+ | 06/30/2021. | Nationwide MUtU@l....ooovvveovesveeseee | 3,225,328 | ...... 3,000,000 | ....... 3,030,980 (1,228) 3,020,563 204,765 | ....... 204,765 | ....... 40,633 | 12/18/2026.
594918  BX 1 |Microsoft Corp Sr Nt 2.875% 02/06/24................ - | 06/30/2021. | Nationwide MUtUaL.......o.ccccovvvssvemscns | 3173217 | ....... 3,000,000 | ....... 2,978,160 . 1,574 2,991,349 181,868 | ...... 181,868 | ....... 77,625 | 02/06/2024.
59549R  AC 8 |Mid State Tr X LBASS Ser 10 CIM1... - | 0171572021, | PaYdOWN...cccooveeessssvnveeesessse | L 83732 | 43732 | oo 36,773 36,773 | oo | e 6,959 LTI U IS I £ .28 INSPUPUROPPPOPPOPITS IRUOUOUONN IS | I ISTOPOOOOOO 229 | 02/15/2036.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1... .| 01/28/2021. | Nationwide Mutual............cccccvvureriniinnns ..2,450,816 2,060,845 2,060,845 0 [ oo | eerreennn2,080,845 | oo | oo | evenrieiniiennn0 | s 18,384 | 02/15/2036.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G........... . 1 06/01/2021. | Paydown 196,663 | ..........194,635 | . 194,872 1,791 [ e | e 198,663 [ oo | oo | evverrenneen0 | e 1,737 | 07/25/2059.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G .. | 06/30/2021. | Nationwide Mutual...............ccoovvvvvimemmvr | 1,273,705 | ....... 1,237,808 | ...... 1,225,044 | ........... 1,226,534 9 | e | oo 1,227 476 | s | 046,229 | ... 46,229 | ... 19,762 | 07/25/2059.
615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28, w | - | 01/28/2021. | Nationwide Mutual.... 960991 | ... 1,000,000 ..949,730 ..960,630 361 | e | eeereenennn60,991 [ | e | cerereeieeneenn0 | e 17,424 | 01/15/2028.
615369 AP 0 |Moodys Corp SrNt 4.250% 02/01/29................. | 06/30/2021. | Nationwide MUtUal.......oocovessvessvvvessens | 2,760,038 | ......2,400,000 | .......2,869,896 | ..o 2,867,822 | oo | oo (21073 IO . (27,802) | ovvveveeere | e 2,840,021 | v | e (70,982) | ... (70,982) | ... 93,217 | 02/01/2029.
61691G AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32..... .| 12/01/2021. | Paydown...........ccowevvvvvsscvvvissnsiriisssnns |k 60621 | 60621 | o 62436 | o 61,439 | (818) (818) | ovvverveeerenies | crrverieeereenn80,621 | o | e | evveerieeiieenn0 | s 2,126 | 12/15/2049.
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61744Y AL 2 |Morgan Stanley SrNt 3.971% 07/22/38.............. .. | 01/28/2021. | Nationwide Mutual..............ccoovvvvvrvemmmna | 1,100,497 900,000 | ....... 1,101,780 21,101,222 (725) (725) 100,497 | v | oo | evereeeerrien0 | s 18,465 | 07/22/2038.
617459 AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2........ < [ 0110172021, | PAYAOWN. .o | 2,432,016 | ......2,432,016 | ....... 2,456,244 | ......... 2,828,375 | oo 3,641 U375 X (LT N OO BNORNNOTN IO | B DU 9,446 | 06/15/2044.
617459 AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2. .| 01/28/2021. | Nationwide MUtal..........ccccovevvevsevcccc | 11,848,687 | ..... 11,867,064 | ..... 11,985,284 | ......... 11,849,296 | ...... (5101) | S I 11,848,687 | .oovevevcececee o | eeeeeeerererensnni0 | o 87,578 | 06/15/2044.
61747TW AF 6 |Morgan Stanley SrNt 5.750% 01/25/21 o [ [ 012512020 MBI s | 4,500,000 | ... 4,500,000 | ... 4544955 | ......4,500,377 |... (377) 4,500,000 [ ..ooooooreceeen | oo | o0 | e 129,375 | 01/25/2021.
61761 ZN 2 |Morgan Stanley Sub Nt  3.950% 04/23/27........... .. | 06/30/2021. | Nationwide Mutual.............cooovvvvmvrimamrens | 2,011,205 | ....... 1,800,000 | ...... 2,070,690 | vrvvveerni2,068,117 | vooervrvvereeernne | eeerenn(20,130) | oo | e (PR K1) | I 2,047,986 | ..ocovverrrcenr | enn(36,782) | ........(36,782) | ....... 48,783 | 04/23/2027.
61763X BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..... | .. | 01/28/2021. | Nationwide Mutual Fire.............rvocc.. 9,988,769 | .....10,000,000 | ... 9,993,750 | .......0.988,833 | ... (3] [ B XX T [ FO BN | I 60,401 | 08/15/2031.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21..... | .. | 06/01/2021. | Paydown 603,309 603,309 621,383 608,033 (4,723) ...603,309 SOOI I | SO 5,560 | 03/15/2048.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21..... | .. | 06/30/2021. | Nationwide Mutual .....5,540,671 | .....5,332,121 | .......5,491,855 373,867 (6,060) 5,367,807 172,864 | ....... 172,864 | ....... 97,511 | 03/15/2048.
637432 ND 3 |National Rural Utilities Coop Sr Nt... .. | 06/30/2021. | Nationwide Mutual...............ccoowevvvvcevmsvn | L 12,224.937 | ... 11,500,000 | ..... 11,492,985 11,496,903 | ....... 359 727,676 | ....... 727,676 | ..... 303,169 | 01/27/2025.
637432 NP 6 |National Rural Utilities Coop Sr Nt... .. | 06/30/2021. | Nationwide Mutual.... 840,232 500,000 489,710 476 347,412 L347412 | ... 106,769 | 02/07/2028.
641062 AD 6 |Nestle Holdings Inc. SrNt.... .| 01/28/2021. | Nationwide Mutual.... 999,901 | ....... 1,000,000 | ..........999,820 3 ISVURRURSIRTOOUR ISVPURPOORPRORPON | I RSO 11,639 | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. Sr Nt.... .. | 06/30/2021. | Nationwide Mutual...............cccoovvvvvvvvmmmna | 2,203,536 | ....... 2,000,000 | ....... 1,994,460 376 09/24/2025.
64133K AA 9 |Neuberger Berman CLO Ltd CLO Ser 2020-36...... | . | 01/20/2021. | Paydown 500,000 500,000 500,000 0 04/20/2033.
64133K  AC 5 |Neuberger Berman CLO Ltd CLO Ser 2020-36...... .. 1 01/20/2021. | Paydown 500,000 500,000 500,000 0 04/20/2033.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-.. .. | 06/01/2021. | Paydown 221,317 221,317 ..226,105 (3,677) 12/25/2057.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-......... .. | 06/30/2021. | Nationwide Mutual 1,682,036 1,570,493 604,471 (1,349) 12/25/2057.
64830H AA 2 [New Residential Mtg Ln Tr RMBS Ser 2019-.. .. [01/01/2021. | Paydown..........covvvvveeemmevviissscvvvvssssiiens | 148,929 | ... 148,929 150,927 150,453 (1,524) 02/25/2049.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019 .. 1 01/28/2021. | Nationwide Mutual..........ccoooovvvvmmmrciiacana | 10,329,144 | ... 10,225,825 110,330,458 (1,314) 02/25/2049.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-.. .| 01/01/2021. | Paydown 160,238 160,238 (3.586) 12/25/2058.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-.. .. | 01/28/2021. | Nationwide Mutual 006,647,292 (1,694) 12/25/2058.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23.......... | .. | 12/15/2021. | Redemption ~ 100.0000......ccccccoooececeecwc | | 483,936 4 4 05/15/2023.
65339K BQ 2 |Nextera Energy Capital SrNt.........ccocovviiviicrinns .. | 06/30/2021. | Nationwide Mutual..............ccoovvvvecvimucncena | 2,124,278 | ... . 262 262 126,440 | ....... 126,440 05/01/2025.
65342Q AL 6 |NextEra Energy Operating Sr Nt .. | 06/30/2021. | Nationwide Mutual..............cccooussmreevvveccnc | 706,850 | ......... 670,000 | .......... 670,000 | ovvvrreer 870,000 | oo | oo 0 [ oovevceeereeeriees | cerrerrreren870,000 | oo, | e 36,850 | ......... 36,850 10/15/2026.
65473P AJ 4 [Nisource Inc SrNt 3.600% 05/01/30 .| 06/30/2021. | Nationwide Mutual............ccooovmeevvrvcimmunnn | 4415256 | ...... 4,000,000 | ....... 3,997,560 | ...........3,997,767 | ....... 97 97 417,392 | ....... 417,392 05/01/2030.
65473Q BC 6 |NiSource Finance Corp SrNt.......ocvvveeenrencininenns .. | 06/30/2021. | Nationwide Mutual...........c..oovvvvemmvcomecena | 1482382 | ....... 1,200,000 | ....... 1,595,652 | ..occ00ee,595,092 | covoovevereens | v (6,198) (6,198) . ..(106,512) | ...... (106,512) 02/15/2044.
655044 AH 8 |Noble Energy Inc Sr Nt .. | 01/06/2021. | Tax Free Exchange..........ccccocoovvemvvvciueen | L 1,006,452 | ....... 1,000,000 | ....... 1,011,920 | ...........1,006,474 | ....... (22) (2 S I 1,006,452 11/15/2024.
665772 CN 7 |Northern States Pwr Co MN 1st Mtg Bd.. «.ov | | 01/28/2021. | Nationwide Mutual.............ccccovvevvivucreean | 5,912,268 | ... 6,000,000 | ....... 5,902,020 | ...........5,912,116 |....... 152 152 5,912,268 08/15/2045.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1........ | 01/28/2021. | Nationwide Mutual Fir.......c.ocoovesnnc| 2,266,012 | ....... 2,197,106 | ....... 2,499,208 | .........2,157,707 | ..... 113,916 | ... [GXE) ) PO B R0 PO 2,266,012 . 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls. .. [ 12/07/2021. | Redemption  100.0000.. 305227 | . 305,227 | v 305,227 | cooverrrr. 305,227 | oo | eeereeereereeiien (V10 SN IS KL L3272 A T DS I 0 11/07/2023.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd o |-+ | 06/30/2021. | Nationwide MUtUal.......cc.ovvecvvoesecenen | 1,733,301 | ... 1,500,000 | ....... 1,500,000 | ...ccc....1,500,000 | .o | o 0 11,500,000 233,301 | ....... 233,301 12/01/2028.
68389X BN 4 |Oracle Corp SrNt  3.250% 11/15/27.......covvvvvenne .. | 06/30/2021. | Nationwide Mutual...............ccoouvvvvvvemmvra | L 9,753,930 | ... 9,000,000 | ...... 8,990,010 | ...........8,992,837 | ....... 465 465 rrnnn.8,993,301 760,629 | ....... 760,629 11/15/2027.
686514 AE 0 | Orlando Health Obligated Grp Nt. | 06/30/2021. | Nationwide MUtual.......c....cooocesvcsveec | 11,390,436 | .....10,250,000 | .....10,289,390 | ........10,279,706 |..occcccrommuvrrrc | wrrvine (1,696) (1,696) | covvveeverrins | e 10,278,010 | ..ocvcerrcenes 1,112,426 |....1,112,426 10/01/2028.
68902V AK 3 | Otis Worldwide Corp Sr Nt wer |+ | 06130/2021. | Nationwide MUtUEL.....o..ccvvvesvssvescen | 2,070,074 | ....... 2,000,000 | ... 1,999,990 | ..........2,000,002 |....... 5 5 2,000,007 70,067 | ........ 70,067 02/15/2030.
69349L AG 3 |PNCBank NA SubBk Nt 2.700% 11/01/22........ - | 06/30/2021. | Nationwide MUtUaL.......o.ccccovvvssvemscns | 3,603,058 | ... 3,500,000 | ....... 3,241,968 | oo 3,440,469 | .oovoveereeeeerer | e 15,694 | covvevereeeeerece | eeeerirs LI Y 3,456,163 146,895 11/01/2022.
695114 CW 6 |Pacificorp 1st Mtg Bd 2.700% 09/15/30... | 01/28/2021. | Nationwide MUtUl..........cc.ccoovevvvvscccicc | L 998,313 | ....... 1,000,000 | .......... 998,200 | .............998,301 |..... 11 LK DO et LT R S 0 09/15/2030.
69512E DL 6 |Pacificorp 1st Mtg Bd Ser E ... | .| 01/28/2021. | Nationwide Mutual..........ccccooorvemrvrveiiunnnn | 1,008,100 | ....... 1,000,000 | ....... 1,056,190 | ...........1,008,448 | ....... (348) (348) .1,008,100 09/09/2022.
701094 AM 6 |Parker-Hannifin Corp SrNt..........ccoovvvverivririirans .. | 06/30/2021. | Nationwide Mutual..............oooovvvveisommmnn | 3,119,741 | ... 3,000,000 | ...... 3,038,940 | v00vre0.3,027,684 | oo | e (2,710 (2,710 13,024,974 06/14/2024.
717081 DT 7 |PfizerInc SrNt 5.600% 09/15/40. | 06/30/2021. | Nationwide MUtual.....c.ccoevesvsvssennc| 3,716,842 | ...... 2,585,000 | ...... 2,704,764 | .0 2,690,716 | oo | o (1,536) (1,536) | o | s 2,689,179 09/15/2040.
718172 AT 6 |Philip Morris Intl Inc Sr Nt .. | 01/28/2021. | Nationwide Mutual...............ccoooevvrvceimummn | 985,550 | ....... 1,000,000 | .......... 928,210 654 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership Sr Nt .. 1 01/28/2021. | Nationwide Mutual..........ccoooovvvvmmmcivecaa | 10,983,319 | ..... 11,000,000 | ..... 10,962,930 110,982,809 509 06/01/2023.
737446  AQ 7 |Post Holdings Inc SrNt.... .| 06/30/2021. | Nationwide Mutual.... 178,186 162,000 166,648 166,332 (250) 04/15/2030.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CI A-2 P .| 06/22/2021. | Paydown ...53,094 ....53,094 ..47,603 47,603 5,491 12/22/2037.
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742718 CB 3 |Procter & Gamble CO SrNL.......covevrcerereriineiins .| 01/28/2021. | Nationwide Mutual............cccccevuneiinrinns 936,273 920,000 | ..........943.764 | .............936.336 | ....... (63) (63) ...936,273 0. 24,878 | 02/01/2034.
742741 AA 9 |Procter & Gamble ESOP Deb SerA.................... . [01/01/2021. | VarOUS........cvvvvvrvveeneesvissseevsissssinens | L 214,025 | 100 214,025 | 000 291,346 | oo 214025 | oo | e 0 I . - 0| 10,016 | 01/01/2021.
75513 CE 9 |Raytheon Tech Corp Sr Nt.. .. | 06/30/2021. | Nationwide Mutual.............cooossssmvevvvvvccnc [ 4,060,532 | .......4,000,000 | ......3,999,337 | ...........3,999,386 |...... 204 1Y/ T 3,999,681 | ..vvooovrierrrens | v 60,851 | ........ 60,851 | ....... 88,667 | 03/15/2022.
75513E CG 4 |Raytheon Tech Corp SrNt.. <oor| - | 06/30/2021. | Nationwide Mutual...........c.ccooorveervvvcisannnn | 2,126,240 | ... . 1.997.235 | 450 450 1,997,685 128,555 | .......128,555 | ....... 50,667 | 03/15/2024.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser............. .. [ 06/01/2021. | PaydOWN...........vvvvrrnvierissnsissesissisiens | 148,953 . . 126605 | oo o 0 126,605 | ... 22,348 | ........22,348 | ......... 2,705 | 09/25/2035.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. .. | 06/30/2021. | Nationwide Mutual.... 950576 | ......... 952,323 | ... 786,028 | oo 786,028 | ..ooeveeeevereeees | oveerereeeeeennnns (V10 TN IS 786,028 | ..vvveevvverenns | e 164,549 | .......1164,549 | ...... 31,710 | 09/25/2035.
780153 AW 2 | Royal Caribbean Cruises Ltd Sr Nt - | -+ | 06/30/2021. | Nationwide Mutual.... 003,845,000 3,984,181 | ........ 3,545,580 | ...... 442617 | o PATV I B 443327 | oo, ..(143,907) | ......(143,907) | .....117,167 | 03/15/2028.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2....... ..|12/01/2021. | Redemption ~ 100.0000...........cccrrrrerenee e 83,178 63,178 | ............66,063 (480) (480) 63,178 | eoevvvevrerceens | eveeereecesreenne | cverererisnieenn [ e 2,390 | 11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl... .. | 01/28/2021. | Nationwide Mutual..............cccoovvvvvivemmvra | L 1,398,663 | ...... 1,385,911 | ....... 1,421,587 (140) (140) 1,398,663 | v | oo | eereererreienn0 | e, 1,637 | 03/15/2033.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl... .. | 01/28/2021. | Nationwide Mutual Fire. . 771270 | . 771821 | . 770,237 5 5 2,771,270 . 3,274 | 03/15/2033.
784710 AA 3 |SSMHealth Care Sr Unsecured Nt Ser A | 06/30/2021. | Nationwide MUtUal.......oocovvssevessvvensens | 5,586,800 | ... 5,000,000 | ....... 5,053,800 | .........5,038,732 | ccccooeverccrrcs | e (2,778) (2,778) cerre0r5,035,955 | oo | ..550,845 | .....550,845 | ..... 110,973 | 06/01/2027.
785592 AM 8 | Sabine Pass Liquefaction 1st Lien Nt.. | 06130/2021. | Nationwide MUtual.....c.ooeovsovsvcscsns | 3,804,395 | ..... 3,500,000 | ...... 3,800,980 | ..vvrr 3,662,762 | ovvoverrinn | v (10,089) | ovvrvvvrrsenes | vrerne [TONLCk)) E—— ereeneees3,852,894 | v | 151,701 | 151,701 | 116,016 | 03/01/2025.
785592 AU 0 |Sabine Pass Liquefaction 1st Lien Nt.. .. 1 01/28/2021. | Nationwide Mutual.... 746,361 750,000 744,609 33 33 5,746,361 ..89,221 | 03/15/2028.
79548K ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19......... .. | 12/01/2021. | Paydown 457 457 T Ly A D (010 [T IO L.y A ISR USRI ISR | B ST 15 | 06/25/2028.
82967N  BE 7 |Sirius XM Radio Inc SrNt.... .| 06/30/2021. | Nationwide Mutual...........cccooevevevevevcveveeeees | L 687,822 670,000 683,400 | ..orrrrrr 878,686 | covvoererrrcerans | e (1,631) (1,631) | oo | overrereen 877,056 | v | 0000 10,766 | ......... 10,766 | ....... 29,696 |07/15/2024.
832696 AK 4 |Smucker JM Co SrNt 3.500% 03/15/25.. .. | 01/28/2021. | Nationwide Mutual.... 5950 440 | . /000,000 | . 896,804 826 826 77,583 | 03/15/2025.
845437 BN 1 | Southwestern Elec Power Sr N .. | 01/28/2021. | Nationwide Mutual Fire.........c.cooccommmmrea | | 4,960,546 | ....... 5,000,000 | ...... 4,955,400 73 T3 oo | o 8,960,546 | evvoeeeeeeee oo | o0 | ) 63,375 | 04/01/2045.
857477 BM 4 |State Street Corp SrNt.... .. | 06/30/2021. | Nationwide Mutual.... 3202.512 | .......3.000.000 | ... 3,000,000 0 [ oereeeeeiecens | 000000023,000,000 | 1o | 20.202,512 | .......202,512 | ....... 65,273 | 03/30/2026.
858912 AF 5 |Stericycle Inc SrNt 5.375% 07/15/2 .. | 06/30/2021. | Nationwide Mutual..............cccoovvvvvivemmmn | 1,025,514 | oooon.... . 039,373 (5,152) ..51,356 | 07/15/2024.
873050 CJ 8 |TTXCoSrNt 3.900% 02/01/45 .| 01/28/2021. | Nationwide Mutual T 9,929,009 | ....10,000,000 | ... 9,919,500 130 o9929.009 | il 0 191,750 | 02/01/2045.
89175M AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3C........ | .. | 06/01/2021. | Paydown 774,598 807,020 | v 804,213 | o | (29.614) | v | e (29,614) [ v SOOIy ¢ 7! N RSOSSN SNORION RN | B IS 8,461 | 05/25/2058.
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C....... .. | 06/30/2021. | Nationwide Mutual.............coovevvvirrirnnnnes 4,811,660 756,089 (23,434) (23,434) | oo | e B T16,112 | i | 00..95,548 | .........95,548 | ....... 99,384 | 05/25/2058.
89175M AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C........ .. | 01/28/2021. | Nationwide Mutual..............cccoovvvvvivommmna | 1,279,387 (600) (600) | cvvvvovvererriees | ereerree 1,279,387 | e | vervieesiiienns | evvenriiiennienns0 | i 7,193 | 05/25/2058.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C........ .. | 06/30/2021. | Nationwide Mutual.... ..5,307,285 | .......5,000,000 | .......5,478,906 | ..........5,426,300 | eoovrrrrrrrroiiirs | o [C:XIT4) ) . B (A I24) ) I— 5345028 | oo | (37.743) | . (37,743 | 108,854 | 03/25/2058.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1C........ ..101/01/2021. | Paydown 147,506 e 146,608 | oo 146,714 | 793 793 | oo | oo ABT,506 | oo | oo | o0 | e 461 | 03/25/2058.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C .. | 01/28/2021. | Nationwide Mutual Fire................coooemvvea | L 6,271,650 | ... 6,305,398 | ....... 6,266,994 | ...........6,271,510 | ....... 140 140 | oo L e 8,271,650 | e e o0 37,438 | 03/25/2058.
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27 ... | .. | 06/30/2021. | Nationwide Mutual B R B 1,604,953 | ....... 1,515,000 | ..ooov.... 620,544 | ovvvvrce 820,544 | oo | e, 0 ..620,544 | ..oovvvre | .....984,400 | ......984,409 | ..... 139,864 | 01/30/2027.
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015-......... .| 01/28/2021. | Nationwide Mutual............cccccvvunriiinrinns I 12,173,778 | ... 12,000,000 | ..... 12,359,928 | ........12,176,606 | ....... (2,828) (2,828) oo 12473778 | oo | oo | i | e, 74,110 | 08/10/2035.
902494 BC 6 |Tyson Foods Inc SrNt 3.550% 06/02/27............ .. | 06/30/2021. | Nationwide Mutual..............cccoovvvvvvvemmvna | 2214576 | ...... 2,000,000 | ....... 1,996,660 | ...........1,997,723 | ...... 158 L1<T: I O 1,997,881 | .coovvvrrrrrrinns | ..216,695 | .......216,695 | ....... 41,022 | 06/02/2027.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2021. | Paydown [ B 2,366,741 | ....... 2,366,741 | ....... 2,262,087 | c0000cn2,353,274 | oo | e 13,466 | .... 13,466 | ... 2,366,741 | oo | oo | eeeeeriiiirenni0 | 33,825 | 12/10/2045.
90276C AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C..... | .. | 06/30/2021. | Nationwide Mutual............cc.cccoveriririnnces T 8,894,456 | ... 8,100,000 | ....... 8,342,874 | 100 8,264,745 | oo | s (12,229) | .... . (12,229) | ... . 8,252,516 | coovvvcorrrcennn | 641,940 | ......641,940 | ..... 163,976 | 08/15/2050.
904764 AS 6 |Unilever Cap Corp SrNt.. | 01/28/2021. | Nationwide Mutual Fire........ccevveeececc | L 4,971,507 | ....... 5,000,000 | ....... 4,941,900 428 428 | e | e W74 N0 A OO I R | DO 76,639 | 07/30/2025.
904764 AX 5 |Unilever Cap Corp Sr Nt.. < | -+| 06/30/2021. | Nationwide Mutual o I B 3,159,426 | ... 3,000,000 | ....... 2,970,210 | ..vvrrrr. 2,985,065 | cooovorreccens | oo 2,126 2,126 2,987,191 172,235 | ....... 172,235 | ....... 50,917 | 05/05/2024.
904764 BG 1 |Unilever Cap Corp St Nt......c.ovvereverceriieiiniris .. | 06/30/2021. | Nationwide Mutual T 1,603,697 | ....... 1,500,000 | ....... 1,489,170 | ..oooo..... 962 962 reveeenn 1,494,459 109,237 | ....... 109,237 | ....... 39,677 | 03/07/2024.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A - 03/01/2021. | Redemption  100.0000.. o IS R 86,739 | coovee... 86,739 | vooveve... 86,739 | ... 86,739 | coocvvverecrons | oo (O O O 86,739 09/01/2031.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A .. | 06/30/2021. | Nationwide Mutual N T 3,147,362 | ....... 3,092,115 | ....... 3,002,115 | oooooo..... 0 3,092,115 09/01/2031.
91324P  CP 5 |UnitedHealth Group INC SrNte..o.cvvvesvvcrrssnnne | 06/30/2021. | Nationwide MUtUal...........ccocevevvvrrscen RSSO I 2,219,586 | ....... 2,000,000 | ... 2,140,580 | ..vvrrrre 2,108,734 | oo | oo 11,317) e | e [ARTIT2 ] I—— e 2,007,417 07/15/2025.
92343V AP 9 |Verizon Communications Inc Bd .. [ 01/28/2021. | Nationwide Mutual...............ccoooevvrvivmscn | 11,209,759 | ... 10,000,000 | ..... 11,555,950 | ........ 11,212,821 [(C0L<72)) [ B 11,209,759 04/15/2038.
92343V BE 3 |Verizon Communications Inc Sr Nt.. ... .. 101/28/2021. | Nationwide Mutual.... . 7,581,617 | .......7,000,000 7,582,942 (1,325) 7,581,617 11/01/2041.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22............... .| 12/15/2021. | Redemption ~ 100.0000.. 130,464 130,464 ) 130464 0 130,464 04/15/2022.
92939K AE 8 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2... | .. | 01/28/2021. | Nationwide Mutual.... 267,240 245,000 | ......1,289,013 | coovooo.... 1,267,703 |....... (462) (G724 I IS 1,267,240 11/15/2047.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... ..101/01/2021. | Paydown 5,166 5,297 4072 | ... 0 4,072 04/25/2037.
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939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 01/28/2021. | Nationwide Mutual..............cccooevvvvrmemmvra | 1,207,476 | ....... 1,570,802 | ....... 1,207,476 1,207,876 | e | e, 0 1,207,476 KO 7,570 | 04/25/2037.
941053 AH 3 |Waste Connections INC St Nt........cccvvvvrirrernnnnns .. 1 01/28/2021. | Nationwide Mutual...........ccccoevvvrerrernrrrinnns I 1,005,589 | ........ 900,000 | ....... 1,018,215 | ..oo.......1,006,527 | ....... (938) (938) rereeenn 1,005,589 - 0, 6,056 | 12/01/2028.
941053 AJ 9 | Waste Connections Inc Sr Nt.. -~ | 06/30/2021. | Nationwide MUtUal.......cc...coooesvcsvvenc | 2,198,724 | ...... 2,000,000 | ... 2,154,440 | ......... 2,139,971 [ oo | o (7,768) (7,768) | v | o 2,132,203 | coovveersen | o 66,521 | ..o 66,521 | ....... 46,472 | 05/01/2029.
94106B  AA 9 |Waste Connections Inc Sr Nt... - | 06/30/2021. | Nationwide MUtUal.......ooccovssvessvvemsens | 2,070,928 | ....... 2,000,000 | ...... 1,999,820 ..1,999,842 | ....... 8 8 11,999,850 71,078 | ... 47,522 | 02/01/2030.
949746 RF 0 |Wells Fargo & Co Sub Nt........ccccovvvviviiivivinins .. 101/28/2021. | Nationwide Mutual Fire..........c.cooovcvmmveans | 4TATATT | o 4,684,000 | ....... 4,754,530 | ..........4,747,580 |...... (103) (103) e B TAT 4TT 01/15/2044.
949748 GT 1 |Wells Fargo & Co MT Sub Nt e |+ | 01/28/2021. | Nationwide Mutual Fire......ocovvesvenc | 4,994,680 | ....... 5,000,000 | ... 4,994,200 | ........ 4,994,672 | ...... 9 1 IS 4,994,680 06/14/2046.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. | 12/01/2021. | Redemption  100.0000.. 108,731 .108,731 108,731 0 108,731 08/01/2027.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2..... | .. | 12/01/2021. | Paydown e 53,406 | ........... 53,406 | ...........54,806 (532) 53,406 05/15/2048.
96145D AF 2 |Westrock Co SrNt 3.750% 03/15/25 .| 06130/2021. | Nationwide MUtual.....c..oocccovvscoes | | 3.270,834 | ... 3,000,000 | ... 2,092,753 562 2,095 418 03/15/2025.
96950F AF 1 |Williams Partners LP Sr Nt .. | 01/28/2021. | Nationwide Mutual.... . 121413 | . ,000,000 | . 134,500 (272) 1,121,413 04/15/2040.
96950F AQ 7 |Williams Partners LP Sr Nt .. | 01/28/2021. | Nationwide Mutual...............ccoovvvvvrvemmcrn | 7491008 | ....... 7,500,000 | ...... 7,483,125 155 7,491,008 01/15/2025.
988498 AL 5 |Yum Brands Inc SrNt 4.750% 01/15/3! .. | 06/30/2021. | Nationwide Mutual...............cccoovvvvvvvemmm | 1,189,375 | ...... 1,100,000 | ...... 1,135,750 (1,501) 1,130,502 01/15/2030.
98956P AT 9 |Zimmer Hidgs Inc Sr Nt . | 06/30/2021. | Nationwide Mutual.... . 827,828 | . /500,000 | . 491,530 361 13,492,453 03/20/2030.
98978V AL 7 |Zoetis Inc SrNt 3.000% 09/12/27 .| .. | 01/28/2021. | Nationwide Mutual..........cccooooorevmvvrceviunnn | 1,994,349 | ....... 2,000,000 | ....... 1,991,870 57 11,994,349 09/12/2027.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA A|01/15/2021. | Redemption  100.0000.. 51200 51200 51,200 0 51,200 07/15/2031.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA.... .. | A 06/30/2021. | Nationwide Mutual............ 763,364 744,000 744,000 0 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A.. .. |A| 01/15/2021. | Redemption  100.0000.. ...25,600 ...25,600 ...25,600 0 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A.. A | 06/30/2021. | Nationwide Mutual.... 848,028 872,000 872,000 872,000 | covoeeees | oo 0 [ oo | eeerreeeee872,000 [ oo | nnn(23,972) | ... (23,972) | ... 29,666 | 07/15/2031.
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1B... ... |A|01/28/2021. | Nationwide Mutual.... . 241551 | . 248,306 | . 1232703 241,273 279 279 ....17,871 | 03/15/2023.
136385 AW 1 |Canadian Natural Resources Sr Nt. .. | A1 06/30/2021. | Nationwide Mutual...........c..ooevvevmvvimanena | 3,107,115 | ....... 3,000,000 | ...... 2,995,590 392 | oo | 002,998,747 | v | +...108,368 | .......108,368 | ....... 84,813 | 01/15/2023.
136385 AX 9 |Canadian Natural Resources Sr Nt. . | A]01/28/2021. | Nationwide Mutual.............ccocovvvveervvvciraan | | 1,990,076 | ... 2,000,000 | ....... 1,986,440 102 ISR NSRRI o N IO 12,192 | 06/01/2027.
136385 AY 7 |Canadian Natural Resources Sr Nt...........ccccovwuee A| 06/30/2021. | Nationwide Mutual...........ccccovevvvniniinnnne R 4,034,564 | ....... 3,825,000 | ....... 3,889,673 (136) R 148,900 | ....... 148,900 | ....... 43,041 | 06/01/2047.
448055 AD 5 |Husky Energy Inc Sr Nt | 06/30/2021. | Nationwide MUtUal.....c..coovesesvsvvesennc | 3,861,436 | ...... 3,000,000 | ... 3,814,730 | 003,739,236 | oo | e (10,435) | o [ (10,435) | oooroeeeo | e 3,728,800 | ..ooocrvrens | 132,636 | ...... 132,636 | ....132,789 | 09/15/2037.
65334H AG 7 |NexenIncSrNt 6.400% 05/15/37 wer| - | 06/30/2021. | Nationwide MUtUal.....oooccoevvesseee | 3,903,777 | ....... 3,000,000 | ....... 2,898,720 1,384 2,920,574 983,204 | ...... 983,204 | .....120,000 | 05/15/2037.
65334H AJ 1 [NexenlInc SrNt 7.500% 07/30/39.........cccccvvrrernnee .. | 06/30/2021. | Nationwide Mutual.............coevevvvvrrnirennnns 5.202.173 | oo 3,500,000 | ...... 3,816,085 (3,621) rerennnn3,760,356 . 1,441817 | ... 1441817 | ..... 240,625 | 07/30/2039.
67077M  AF 5 |Nutrien Ltd SrNt  5.875% 12/01/36... < [A[ 0112812021, | VAIIOUS....oocvoevoesversvenssesssensne | 5,450,170 | ... 5,292,000 | ....... 5,466,011 (L7 ) O LIS (VI ORI DO I | DO 49,227 | 12/01/2036.
67077M  AG 3 |Nutrien Ltd SrNt  5.625% 12/01/40... wo | A 01/28/2021. | Nationwide MUtUal.....o.cceesvvessvvessnes | 5,290,029 | ... 4,500,000 | ... 5,356,720 (1,888) 5,290,029 0 40,078 | 12/01/2040.
67077M AP 3 |Nutrien Ltd Sr Nt ~ 7.125% 05/23/36..................... A|01/28/2021. | Nationwide Mutual...........cccocoovevivniiniinnns 5635736 | ... 5,000,000 | ...... 5,702,122 (1,934) rerennnn5,635,736 ] 0] 64,323 | 05/23/2036.
67077M AS 7 |Nutrien Ltd SrNt 5.250% 01/15/45 . |A|06/30/2021. | Nationwide Mutual..............cccoovvvvvvvemmcrca | 1,985,802 | ....... 1,500,000 | ...... 1,492,950 (1 I B 1,493,495 | ..oovveerecceiis | e 492,307 | ....... 492,307 | ....... 75,469 | 01/15/2045.
05565A AR 4 |BNP Paribas SA Sub Nt 4.375% 05/12/26.......... | C| 06/30/2021. | Nationwide MUtual..........cccccocoovmvvveucccca | 0 F 7,772,072 | ....... 7,000,000 | ....... 6,987,680 602 6,993,337 778,735 | ... 778,735 | ....193,958 | 05/12/2026.
05565Q DN 5 |BP Capital Markets PLC Nt.........cc.ccccuveiicmiivcrianns D| 06/30/2021. | Nationwide Mutual............cccccvvvveriniinnns 39283512 | ... 3,000,000 | ...... 3,000,000 0 rervennn.3,000,000 283,512 | ....... 283512 | ....... 76,783 | 09/19/2027.
055780 AA 1 |BPCE SASubNt 5.700% 10/22/23.. -|D| 01/28/2021. | Nationwide AGriDUSINESS.....oooovvessveenes | 2,057,378 | ....... 2,000,000 | ... 2,103,400 (1,468) | coovereeeeee | e X7 A<1£: TN IS IO SO | I 30,400 | 10/22/2023.
05578Q AB 9 |BPCE SASubNt 5.150% 07/21/24.. ...| D[ 01/28/2021. | Nationwide Mutual.........o.cccorvcicine | | 1.016.924 | ... 1,000,000 | ... 1,027,400 (329) 1,016,924 | oo e | eeernnnO | 26,751 | 07/21/2024.
067316 AH 2 |BacardiLTD SrNt 5.300% 05/15/48................. D| 06/30/2021. | Nationwide Mutual.........cooccvcovcvcecen | | 1.807.509 | ... 1392,000 | ... 1.884.630 (5,664) 1,878,448 | oo | (70.938) | .......(70,038) | ...... 46,110 | 05/15/2048.
110427 AA 1 |British Airways Pic EETC. | C| 06/20/2021. | Redemption  100.0000......ccoveessvccemns | 36,143 | oo 36,143 | oo 36,143 (03 S I 36,143 | coooocccccceeens | eeeeeresserecies | eoeeersessiriiiiO | e 516 | 09/20/2031.
11042T AA 1 |British Airways Plc EETC. .... | C| 06/30/2021. | Nationwide Mutual 869.199 832,016 832,016 0 ...832,016 | .ooveereeeens | 037,183 | ... 37,183 | .o 16,687 | 09/20/2031.
225313  AM 7 | Credit Agricole SA Sub Nt.........cccovvnivernririercnnns D | 06/30/2021. | Nationwide Mutual..............coevvememvememnena | 2,102,612 | .......2,000,000 | . 036,645 (1,629) 02,032,077 | oo | 000 70,535 | ... 70,535 | ...... 62,472 | 01/14/2030.
404280 AK 5 |HSBC Holdings PLC SrNt... 01/28/2021. | Nationwide Mutual.... 8,999,548 | ....... 9,000,000 | ....... 8,980,470 L1720 O 8,999,548 | ....vvooveveveveees | o | ceerereriririnn0 [ 144,075 | 04/05/2021.
65557F AA 4 |Nordea Bank AB Sub Bk Nt. 01/28/2021. | Nationwide Mutual..........ccocoooeeeevvvveiieenn | 7,998,575 | ... 8,000,000 | ....... 7,960,640 366 7,998,575 | oo e | ceeerierenieennd0 | s 81,250 | 05/13/2021.
65557F  AA 4 |Nordea Bank AB Sub Bk Nt 01/28/2021. | Nationwide Mutual Fire.........ccooeveecvoeen | 4,985,574 | ....... 5,000,000 | ....... 4,631,100 3,710 4,985,574 0 50,781 | 05/13/2021.
88167A AF 8 |Teva Pharmaceuticals NE Sr Nt.. 06/30/2021. | Nationwide MUtUal......c...cocovvsvescsnn | 5,238,430 | ... 6,000,000 | ... 5,990,170 | ..........5,340,000 | ......651,662 | ..oovccirrec84 | oo | e Y2 IO 5,991,745 ..(753,315) | ......(753,315) | .......97,261 | 10/01/2046.
902133 AG 2 |Tyco Electronics Group Co Gtd Nt.. 01/28/2021. | Nationwide Mutual............cccoooovevvveevveean | 13,289,219 | ... 12,000,000 | ..... 13,625,280 (3,322 3,289,219 0. 277,875 | 10/01/2037.
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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
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
902133 AK 3 | Tyco Electronics Group SrNt..........cccccccvvvvevscnns C| 011872021, | MUY | 1,500,000 | ....... 1,500,000 | ....... 1,658,595 .(1,076) TCRL()) [ I 1,500,000 | oo | e 0 36,563 | 01/15/2021.
02150W AB 9 |Countrywide Altenative Ln Tr RMBS Ser 2........... .. [10/29/2021. | Additional Income...........ccovcvvmvvevciivmnn | ko e o . 0 03/25/2047.
85804P AA 1 |Stedman Loan Fund Ltd CLOSer2008-1A CIC .1 02/26/2021. | Additional Income...........cooevvvemvrcimmccinen | i o 0 05/16/2022.
3899999. Total - Bonds - Industrial and Miscellaneous .1,084,273,338 |.1,038,978,448 |.1,056,010,455 | ...1,049,996,271 |...1,787,422 | ..... (312,840) | oo [ 1,474,582 | oo 0 | ...1,051,470,847 XXX
Bonds - Unaffiliated Bank Loans
08579) BD 3 |Berry Plastics Corp Term Ln W Nt 1... .. | 01/15/2021. | Redemption  100.0000.. 334,102 334,102 | oo 335797 | oo, 333,539 562 | oo | s 334,102 10/01/2022.
08579 BE 1 |Berry Plastics Corp Term Ln X Nt 1.... ... | .. | 03/04/2021. | Tax Free Exchange . 1,161,384 | ......1,157,319 | ......1,163,248 | ........... 1,151,352 | 10,265 | coovoerressi(233) | oo | oo, 10,032 [ vovvrvvevecirrn 1,161,384 01/19/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt........... .| 12/31/2021. | Redemption ~ 100.0000...........cccoeuvvvneee 24,245 230 24,474 06/01/2024.
02034# AA 0 |MISYS (Aimonde Inc) Term Ln Nt 1.... D[ 11/30/2021. | Redemption ~ 100.0000.............commmmmrees | ...66,667 ..66,667 ...65,197 1,470 66,667 - | 04/28/2024.
8299999. Total - Bonds - Unaffiiated Bank Loans 001,586,627 | ......1,582,562 | ...... 1,574,333 12,294 1,586,627 . L0 0 XXX
8399997. Total - Bonds - Part 4... 2,154,259,215 | 2,030,875,147 |.2,109,028,602 | ....2,079,214,316 ..(16,013,871) [ ... ...2,075,320,256 89,820,868 |..89,820,868 | 37,441,328 | XXX
8399998. Total - Bonds - Summary Hem flom Part S........c..veivesvssvsssssssisssisssns oo | 34,795,760 | .....32,393,134 | .....34,298,518 [ oo [(2X3:10) I 34,235,828 ... 409,547 | ...... 409,547 | ....715,085 | XXX
8399999 Total - Bonds . .2,189,054,975 |.2,063,268,281 | .2,143,327,120 | ....2,079,214,316 ...(16,076,558) | ... ....2,109,556,084 90,230,415 |..90,230,415 | 38,156,393 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
589331 10 7 |Merck & Co Inc Com .| 07/28/2021. | Class Action Funds XXX 0 XXX
717081 10 3 |Pfizer Inc . | 11/30/2021. | Class Action Funds... XXX 0 . XXX
313400 30 1 |FHLMC Com v | - | 08/28/2021. | Class Action FUNdS............ccereenrrnerinnns XXX O i i il b 11,999 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cccocmieeeirnirnincreincnceies XXX 0 0 0 0 0 [\ T B T N 12,025 XXX
9799997. Total - CommOn Stocks - Part 4. oo XXX 0 0 0 0 0 0 ....12,025 XXX
9799999. Total - Common Stocks............. | XXX . . . 0 0 0 0 0 0 . 0 ... 12,025 XXX
9899999. Total - Preferred and COMMON SIOCKS.......vvsvvesvrssorssssssissssosssssssisns siisssissssssssissssssssss s || 0 o SN I [\ [ [ [ 0 0 0 0 0 0 0 o — 0] 12,025 | XXX
9999999. Total - Bonds, Preferred and CommMOon StOCKS............ccovvvoccviivvvrrniniiiins e 2,189,054,975 XXX 2,143,327,120 | ...2,079,214,316 | (14,561,823) | ...(1,514,735)| ............... 0 |....(16,076,558) | ..oovvvvve. 0| ...2,109,556,084 |........ 0 | 90,230,415 |...90,230,415 | 38,168,418 XXX
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
036752 AP 8 |Anthem Inc SrNt 2.550% 03/15/31....... .| 03/08/2021 | Barclays Capital INC..........cvvvrernrererriines 06/30/2021 | Nationwide Mutual............ccoovvevervrirernrinnes | vvvrnninnns 850,000 | ..coceuvee 846,728 | ............ 874,794 846,809 82 82 | v [ | e 27,984 | ... 27,984 | ... 6,201 |.covrveernee
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt..........c....... .. | 02/18/2021 | Jefferies & Company INC..........occvvvnernnes 06/30/2021 | Nationwide MUtual...........c..oeeereverneeenneennes | vevvrneinne 750,000 | ....ccvvnee 825,938 | ... 809,063 820,366 | ....covrererciriins | e (5,572) | coonevrrevinrene [ e (5,572) [ oovvervevenn [ eerveerneriinens | e (11,303) | ... (11,303) | ....... 21,161 | ... 9,828
097023 CV 5 |Boeing Co SrNt 5.705% 05/01/40......... .. | 03/31/2021 | Goldman Sachs & Company... 06/30/2021 | Nationwide Mutual... . ...861,413 899,492 860,088 | ....cvoerveriinns | e (QI 7)1 R PO (1,325) [ oo [ e | e 39,405 | ...... 39,405 |...... 26,512 |..... 17,083
11135F  BE 0 |Broadcom Inc SrNt 1.950% 02/15/28... 01/04/2021 | Morgan Stanley & Co LLC .. | 06/30/2021 | Nationwide Mutual... ..900,000 | ...........897,687 | ............ 901,515 897,827 140 | oo | v 10 | s | e | 003,688 | i 3,688 | ... 7,849 | .o,
11135F  BH 3 |Broadcom Inc SrNt 2.450% 02/15/31... |.. | 01/04/2021 | RBC Capital Markets LLC............c.ccocvunce. 06/30/2021 | Nationwide Mutual............ccooceneeenmrernrines | covveens 1,500,000 | ......... 1,497,060 | .........1,473,032 | ......... 1,497,185 125 | i [ 125 | | e | n(24,153) ] e (24,153) | ...... 16,435 [ .o
1248EP CJ 0 |CCO Holdings LLC SrNt.......cccovvrvmrvrns .. | 03/05/2021 | VaIIOUS........oorvvervenrirerirrerreisrieserierienes 05/13/2021 | Tax Free Exchange.. .1,301,700 .1,300,818 (882) [ v | errrrerirerena(882) | v | e | e | e 0] 30,168 |..... 18,824
125523 CM 0 |Cigna Corp SrNt 2.375% 03/15/31....... 03/01/2021 | Citigroup 06/30/2021 | Nationwide Mutual... v 1,273,521 11,273,565 A4 | e B [ [ | 200215,090 | e 15,090 | ....... 9,841 | oo
159864 AG 2 |Charles River Laboratories Sr Nt.............. .| 03/08/2021 | JP Morgan Securities LLC..........c.cccvvvnec. 06/30/2021 | Nationwide Mutual.............cccccovverrereernns | verener...549,000 | oo 549,000 549,000 [ .oovvvreereres | crreneieienins | eeveierenieniens | eeversnsnienieneen0 e | | e 7,549 | i 7,549 | ... 5547 | .o
166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24... | .. | 01/06/2021 | Tax Free Exchange. 06/30/2021 | Nationwide Mutual... .1,006,452 1,005,673 | v [ e (T80) | v | vvvrveirreenene(780) | o | v | 00092,149 | o 92,149 |...... 24,375 | ... 5,525
171484 AE 8 |Churchhill Downs Inc St Nt..........coccouneen. .. | 03/10/2021 | JP Morgan Securities LLC 06/30/2021 | Nationwide Mutual... 1,492,995 1,490,508 | v | e 2887) | i | e (287) | e | e | 4,294 | 4,294 |...... 31,481 |..... 11,829
22822V AQ 4 |Crown Castle Intl Corp SrNt......ccoovvvvnce. .. | 03/31/2021 | Barclays Capital INC..........cccovvrvererererrnns 06/30/2021 | Nationwide Mutual.............ccoevervvenrvcnerines | vereennn 175,000 | ... 187,465 | ............ 199,380 | .....ccoo.e. 187,416 | oo | e (89) | eoeiivcieies | e (89) [ [ | 011,964 | i 11,964 | ....... 3611 | ... 1,896
26442E  AH 3 | Duke Energy Ohio Inc 1st Mtg Bd 01/12/2021 | Wells Fargo Securities LLC. 06/30/2021 | Nationwide Mutual..........c.cccoeceserenrrnernes | w0 1,500,000 | .........1,548,045 | .........1,505,927 | ......... 1,545,815 | .cvvvvrvericn | erreeene(2,2830) [ o | evereenene(2,280) [ o [ | 000(39,888) | ... (39,888) | ...... 18,505 | ...... 3,807
30231G AW 2 | Exxon Mobil Corp Sr Nt 03/31/2021 | Barclays Capital Inc 06/30/2021 | Nationwide Mutual... 964,853 | ....ovcrveriienis | cerrvereenn(B43) [ s | i (B43) [ [ | 270,827 | 70,827 |...... 11,899 | ... 3,400
31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt... 02/23/2021 | JP Morgan Securities LLC... 06/30/2021 | Nationwide Mutual... ..796,284 e dBATT | e | v 145 | | e 145 | s | e | el 1,107 | 1,107 | oo 5,900
31620M BU 9 |Fidelity Natl Info Serv Inc Sr Nt 02/23/2021 | JP Morgan Securities LLC... 06/30/2021 | Nationwide Mutual ..817,919 795,217 .
369604 BX 0 |General Electric Co Sr Nt 03/31/2021 | Goldman Sachs & Company... 06/30/2021 | Nationwide Mutual... .1,907,781 1,906,152 | e [ e 1,629) | i [ ervreieend(1,629) [ oo | e | e 106,871 |..... 106,871 |...... 48,671 |..... 31,361
369604 BY 8 |General Electric Co SrNt.... 03/31/2021 | Goldman Sachs & Company... 12/01/2021 |Call  128.6440 ....583,081 582,332 | ..ovvvverrerineen | eerenereene(TA9) [ | e (T49) [ s [ | e (57,332) | ... (57,332) | ....201,372 | ......9,769
37045V AU 4 | General Motors Co Sr Nt. 03/30/2021 | JP Morgan Securities LLC... 06/30/2021 | Nationwide Mutual .2,610,405 2,592,057 | coovvvvrerinrnn | erereenn(18,348) | coviiiiieins | vvrreneen(18,348) [ o [ | e 52,877 | ...... 52,877 |..... 35,303 .
37940X AD 4 |Global Payments Inc Sr Nt.. 01/07/2021 | Bank of America BISD Dealer. 06/30/2021 | Nationwide Mutual... 2,573,832 2,565,646 | ...oocvecrerins | ererrenn(8,186) | o | e een(8,186) | s [ e [ e (69,860) | ..... (69,860) | ...... 43,500 |..... 10,827
44891A BP 1 |Hyundai Capital America Sr Nt. 04/06/2021 | Goldman Sachs & Company... 06/30/2021 | Nationwide Mutual... 856,058 | ...covvrererres | crerrereeen(208) | cooreieiiees | ererneeena(208) [ s | e | e 12,514 | ... 12,514 |...... 15,814 |..... 11,215
49271V AN 0 |Keurig Dr Pepper Sr Nt.... .. | 03/01/2021 | JP Morgan Securities LLC... 06/30/2021 | Nationwide Mutual 837,456
68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31...... .. | 03/22/2021 | Bank of America BISD Dealer. 06/30/2021 | Nationwide Mutual... 823,751 30
707569 AS 8 |Penn National Gaming Inc Sr Nt.. 02/24/2021 | Morgan Stanley & Co LLC 06/30/2021 | Nationwide Mutual... 520,791 [ .ovvervrvcrens | v (4,209) | ..oovvviiriine
737446 AR 5 |Post Holdings Inc Sr Nt... 02/25/2021 | Various. 06/30/2021 | Nationwide Mutual 2,500,000
84861T AD 0 |Spirit Realty LP Sr Nt... 02/22/2021 | Citigroup 06/30/2021 | Nationwide Mutual............ccccconvvcvncvcrins | ce0vere..950,000 | ........1,056,609 | .........1,052,939 | ......... 1,052,467 | ..o | e (4,142) | oo
84861T AJ 7 |Spirit Realty LP Sr Nt. 02/22/2021 | Bank of America BISD Dealer.................. 06/30/2021 | Nationwide Mutual...........ccoccocovveecriinenes | veeeee..800,000 | ............794,752 | ............789,200 | ............ 794,882 130
91324P EF 5 |UnitedHealth Group Inc Sr Nt.. .. | .. | 05/17/2021 | Citigroup 06/30/2021 | Nationwide Mutual... s 854,465 12
92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43........ .. | 03/31/2021 | RBC Capital Markets LLC...........cc.cccevuveee 06/30/2021 | Nationwide Mutual...........c.coeeevevernmeenniines | vevverienns 525,000 | ...........677,213 | e 717,506 676,218 (995)
00973R AE 3 |Aker BP ASANt 3.000% 01/15/25......... D| 03/24/2021 | Barclays Capital Inc. 11/16/2021 | Morgan Stanley & Co LLC ..425,000 442,081 | e 438,485 (2,725)
00973R  AG 8 |Aker BP ASASrNt 2.875% 01/15/26.... |D| 02/18/2021 | Barclays Capital Inc. . | 11/16/2021 | Barclays Capital Inc. cerveens. 385,000 ....402,136 ..400,281 399,606 (2,530)
067316 AH 2 |BacardiLTD SrNt 5.300% 05/15/48...... D| 01/05/2021 | Jefferies & Company INC.........c.covervrererncs 06/30/2021 | Nationwide MUtual...........cccoevererernevennienes | vevvrivnnes 208,000 | ..... 282,167 | .. 270,088 281,338 (828)
654744 AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27| D | 03/30/2021 | Mizuho Securities USA INC.......cccoocvvurennns 06/30/2021 | Nationwide Mutual..........cocovsensernnninnicnns | covinenns 1,475,000 1,605,346 | ......... 1,622,146 .1,600,673 )|
3899999, Total - Bonds - Industrial and MiSCEllANEOUS...........oviririiiiiiniins i 32,270,000 4,174,951 | ....... 34,672,626 4,112,694 ) ..
Bonds - Unaffiliated Bank Loans
08579 BG 6 |Berry Plastics Corp TermLn Z Nt 1.......... I . | 03/04/2021 | Tax Free Exchange. 06/14/2021 | Redemption  100.0000........ccoccrervrrrenes . 123,134 ....123,567 . 123,134 ....123,134 .
8299999. Total - Bonds - Unaffiliated Bank Loans...........cccoucviiineienninanes 123134 | ........... 123,567 | ...........123,134 ...123,134 0 (432) 0].. .. (432)] .... . 0. L0 841 ] .0
8399998. TOHAI = BONMAS. ettt eeb b 32,393,134 | ....... 34,298,518 | ....... 34,795,760 | ....... 34,235,828 | ..ccoovvrins 0| (62,687) [ .ooovvvenad 0 [ (62,687) | ..voovvvnec (V)] [P 0 | 409,547 |..... 409,547 |....715,065 |...153,322
9999999. Total - Bonds, Preferred and COMMON STOCKS.............iiiiiiiis vttt sssiennninens | ereons 34,298,518 | ....... 34,795,760 | ....... 34,235,828 | ........co....... 0. (62,687) ] ............... 0 | (62,687)] ............. (V)] [, 0 ... 409,547 |..... 409,547 |....715,065 |...153,322
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

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

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

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

14454A  AE 9 | Carrington Mtg Loan Tr RMBS Ser 2006-FRE............c..ccccovviiniriniene 10/25/2036.......

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

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

81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........c.coccvunnn TD M. [ 2,240,842 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 4,222,090 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........cvrerrerrniinirieieissis s 4,222,090 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHES. .........vveireiiiiiniiiersc s 4,222,000 | .o 3,698,026 XXX
7099999, SUDLOLAI = BONGS.........ouuiviiieiiiesiieisii ettt sttt ettt sttt nen 4,222,090 [ .o 3,698,026 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ccccoviuvnennees TA i | 546,139 | .o 546,139 |01/03/2022.......
9199999.  Total - Cash Equivalents (SChedUIE E Part 2 TYPE).......uuiiiiiiiriiierissiseeessssissssssssssssssesssssssssesssessssssesssssssssesssssssssasssssses sosssessasssessossasssessonsssssosssessassnssons | oessosssssonsssssns 546,139 546,139 XXX
9999999.  Totals..... 4,768,229 ...4,244,165 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(1,479,799)  Book/Adjusted Carrying Value $.....(1,536,042)

2. Average balance for the year:  Fair Value $.....5,372,107  Book/Adjusted Carrying Value §.....4,897,897

Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

3A. TA ...546,139 1B s 0 1C 0
D 3,698,026 TE e 0
TF 0 16 e 0

3B. 2A 0 2B 0 2C 0

3C. B SRR 0

3D. AA e 0

3E. BA e

3F. 6 0
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Annual Statement for the year 2021 of the NAT'ONWIDE INDEMN'TY COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of New York Mellon, New York, NY 274,832 | XXX
Huntington National Bank Columbus, OH (3,516,170) | XXX
US Bank Cleveland, OH.........c.ouiiiiiiiiiniinenisesiieseiesisessisesessessee s | ceviiens 1,329,181 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (1,912,157) | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 (1,912,157) | XXX
0599999. Total Cash XXX XXX 0 0 (1,912,157) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,939,580) | 4. April (1,752,807) | 7. July. (5,145,041) | 10. October. (6,200,448)
2. February 49,352 | 5. May. (3,140,529) | 8. August (2,210,505) | 11. November. (3,718,084)
3. March (1,165,516) | 6. June (4,537,555) | 9. September. (4,424,833) | 12. December. (1,912,157)
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Annual Statement for the year 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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
Qualified Cash Pools Under SSAP No. 2R
Nationwide Cash Management Co, . | 1203172021 0.030 [ oo | 16,767,628 | oo, 366
8799999. Total - Qualified Cash POOIS UNAEI SSAP INO. 2R.............uuuiiiiimsiiieiiiie ittt 1818104110110 000 L4811 E 1L | 16,767,628
9999999. Total- Cash Equivalents e i | 16,767,628
Line Nuber
1A D 0
1B.
1C.
1D.
1E.
1F.




Annual Statement for the year 2021 of the NATIO NWI DE I N D E M N ITY CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. ATKANSES ... AR | s | e | etiene st | sttt enes | eetens ettt | ereeres
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia..
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 New Jersey....
32, New Mexico...
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina...
36. For protection of @ll PR'S..........cvieiiirieiseseesssn s | oesressesssseenes 739,611 | oo 872,956 | ..oooveeeieieieiereieiees | e
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0
59.  Total XXX XXX 872,956 0 [
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ...
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [
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