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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S. trEaSUrY SECUNMHES. .......evvereevecreeeeicieesie ettt tes e ses s ssassse e
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........c.eueeeeunrernerneeneeeesneeneenees
1.22 lIssued by U.S. government sponsored agencies............ccocvvveerevrnnes
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUIMHES).....ovvevcvereeierrieie ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.........
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cocrrurrirenrereirsinnenes
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations...........c.c.cocverrierrereunne
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 Al OHNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccoevvveneeninernenieieens
1.523 Al ONET ...ttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFId SECUMLIES).....cvuevieeiciceeee e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. .......vverreereeerreieeieeiei st
Equity interests:
3.1 Investments in MUtual fuNdS..........ccoeeeiecneinene
3.2 Preferred stocks:
321 AFIlIAEE. . ..o
3.22 Unaffillated.......coveeeereeireiieirnere ettt
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.
Other equity interests including tangible personal property under lease:
351 AFIlIAEE. ...
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUTAL ...ttt
4.3 Single family residential properties...........ccccevveeeriveererieenisee s
4.4 Multifamily residential Properties.........cowrrerereenrerrireseenseseessereeeseeesseesnees
4.5 ComMMErCIal I0BNS.........ovuivureriiniieierirei it
4.6 Mezzanine real state I0aNS.........ccovurerreerrerresineenereesee et
Real estate investments:
5.1 Property occupied by COMPEANY.........ccocererremirererrereeneineiseese e sseessnesenns
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccovvrervirrnrrrininrnsrses
Property held for sale (including §......... 0 property acquired in
Satisfaction Of AEDE)........ovvrerirrrirrre et
Contract loans.

3.3

34

3.5

53

DEIVALIVES. ..ottt
Receivables for SECUMLIES. ..o
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccouvevvereniciesinnnns
. Other iNVEStEA @SSELS.......cvuererireirerirrieisiresisee st essneens
. Total INVESLEA @SSELS.......ocvvevcveieeicrcee et

................ 9,635,247

............ 0.0
............ 0.0

............ 0.0

............ 0.0

................ 9,635,247

9,635,247

............ 0.0

............ 0.0
............ 0.0

................ 7,692,065

................ 7,692,065

............ 0.0
............ 0.0
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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans
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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 533,456

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees
9. Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

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

Accrual of discount

> ow N

Unrealized valuation increase (decrease):

A PAM T, COIUMN 121 ceeteieeseetsee et cessseeses s s s8££ 8RR 4,232
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st

44 Partd, COIUMN 1ottt s bbb s s bbbt s bbbt b bbb

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes

DedUCE aMOMIZAtION OF PIEMIUML ...ttt s st s e E b2 E £ 8 E 28 s R 8o £ £ R4 E s E bbb n bt

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccoivuiiiriieieieete ettt st snsaen
11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans
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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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.......ccocrvvvrveve [ coverereerreriinens 9,635,246 | ..oovvverririns 10,056,665 | ..cooovrerrrrrns 10,600,868 | ....ooevrrrrrirnenn 9,135,000
Governments (Including all obligations
guaranteed by governments)
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS.....cviiiieiiiicisiesiisiieies | eriesisiesissiessessessessessesssenses | evssssosssesessesssesessessessnssssses | ctosssessessonsessssssssassesssassansns | stesssssessessessassassastessnsassess
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS. ....cveieiiiiierericisiesiees | eerieisiiesessseessessesessesesessnss | eressessessesnssssensessnsensessnssnsens | oessssessesossonsessessnsessasnsensasses | ossesessnsessassessnsassesnsansassesas
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....cooioiieiicciisiisiisies | L | s | e
Industrial and Miscellaneous and Hybrid 8. UNIted SEAtES......oiiceiceeirins | eeereiririsinenrieeineinsieinnins | ettt sesss | ceeesessestsseess st estessns | sreseseeest sttt entees
Securities (Unaffiliated) 9. CANAUA. ..o | et senensenen | ceeeine sttt et sesas | cteesent sttt en ettt es | £feeteetes ettt ees
10._Other Countries.......coovvnienns o | e [ | s
11, Totals. i [, 0 |, (O 0 [, 0
Parent, Subsidiaries and Affiliates 12, TOHAIS. oo [ sesssiesesesiens | eresissessessssessesessessessesssssnses | sonsessessssssessesssssnsassessnsansesss | sressessessssassessssansesssneessesases
13. Total Bonds......ooosmsrerssseeres | covvcriviinen, 9,635,246 | ..o, 10,056,665 | ...ocoocverscieence. 10,600,868 | ....ccocoooviceenncne 9,135,000
PREFERRED STOCKS 14, UNited StAES.....cveovevrreeeeees [ cevrrreinrrireenerierennneeeees [ | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......oceceeeeeeereeirriees [ e [ s | et
16._Other Countries.......coocvnrinee [ | [
17, Totals. ..o e, (O OO 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOtaIS..ovucvieeiciieisiciiiien [ Lo essesesnesenes | esrsseseesees s s st st es s nrenee
19. Total Preferred Stocks....... [ oo (O O (O 0
COMMON STOCKS 20. United States..
Industrial and Miscellaneous (Unaffiliated) 21. Canada........cccoueverevrrrernnnnes
22. Other COUNHES.....vvrverrerrrs | cerrmerressesnssssssessssnssnsssssnses | coosmssmssssssssenssnssnssssssnssnsessns | sesesssssanssnsssssssssssssssessassansans
23, TOtalS....ovcninincincinciniins | [0 [0 S 0
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o [ | e essenes | et sessneas
25. Total Common Stocks....... | ..o (O R (O 0
26. Total StockS....commmessirnirnins | 0 ], 0 |, 0
27. Total Bonds and Stocks.... | ....ccc.ccoovvvunnen: 9,635,246 | .ooovvvvrrirrnnn 10,056,665 | ....ovvvvrrrrnnes 10,600,868
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Total Bonds Current Year

Line 9.7858 % 0f COL B..vuovuieiiiieeee s
10. Total Bonds Prior Year

................. 1,989,251 | .................6,602,709 | .................3,154,886

10.8 Line 10.7.a52 % Of COL. 8.....oviiiiiiiiieiesssississssisssssssesensessssnses | eosssessssesssssssssesaas K [ 2 [
11. Total Publicly Traded Bonds

111 NAIC 1ot sessesssssnsens | svssssssnssnnes 3,968,822 | .ooverirerenns 5,866,425 | ..vuvveirerierrreierersniieiies | cervesiesisssssesssssssesssee | serssssssesssessessnens

11,2 NAIC 2.ttt saes s ssss s ssessessnss | etisssessssssssssssssessesssessess | sviessessessiessessessesssssessans | setessiessessessessessesssstssans | sesessessesssssssssssessasssesses | sevsessesssssssssessssessessnsas

11.3 NAIC 3ot anen

................. 5,666,425

11.8 Line 11.7.@58 % Of COL. B....ouvueeecreieieeeeeeceeseeee e, | eevesieseesses s 412 | e 58.8

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccocveveeevveiiies | coviiiiiiiieians A2 s 58.8
12. Total Privately Placed Bonds

12.8 Line 12.7.@5@ % 0f COL B.......cvvurerrireiieiieciieineineisseiseisseisseesneens | eeveessssnsssssssssnees 0.0 [ oo 0.0 [ oo 0.0 [ oo 0.0 [ oo 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvoiveeiieiiies | covieriiiieicciians 0.0 ] oo, 0.0 ] oo, 0.0 ] oo, 0.0 | oo, 0.0

(@) Includes§.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 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. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes§.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" 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 non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S..... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC58S......... 0; NAIC6S....... 0.
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
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
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
13
14
1.5

U.S. Governments

ISSUET OblIgAtIONS........ovverieieicicce et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...........c.oocverernerrerinrsivenienn.
Other Loan-Backed and Structured Securities...........ccovvurrnrnrernenennes

................. 3,968,822

................. 5,666,425

............... 11,746,846

................. 9,635,247

2.1

22
23
24
25

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

34

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGAtIONS.......vvvvericieeresic et sens
Residential Mortgage-Backed Securities..........ccovneeneinninceneineieeenes
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........coooeurrrineereereennes

41
42
4.3
44
4.5

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

Issuer Obligations...........ccccoeeneenee
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS 1ttt

5.1
5.2
53
54
55

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUET OblIGALIONS.......vvevererirrireresrireeersseseese et ssessens
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities..........cc.coevevvvereerveveeerccinnnns
Other Loan-Backed and Structured Securities

6.1

6.2
6.3
6.4
6.5

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

71

7.2
73
74
75

Hybrid Securities
ISSUET OblIGAtIONS.......veeverereirrireresrisreserseseese et sssessns
Residential Mortgage-Backed Securities............coceverrervererneicierinns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

8.1

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBlIGAtIONS.......eeererercirireicie ettt enees
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1ttt
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGALIONS.......veeverereisrirererisreeerssesee st enssssessns
Residential Mortgage-Backed Securities............cocvvvirereirereiercereerninnns
Commercial Mortgage-Backed Securities..........cccoevevvierververeiercinnnns
Other Loan-Backed and Structured Securities
TOtAIS .o
Ling 9.5858 % Of GOl B...vuivuieiiiiiiieisi st

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year
ISSUET OBlIGAtIONS.......eeevererieeiieecie ettt enees
Residential Mortgage-Backed Securities...........ccoverreenreencneineeeienees
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS .ottt
Ling 10.5858 % 0f COL 8.

1.1
11.2
1.3
114
11.5
11.6
1.7

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS.......eeoveererieeireicee ettt ennes
Residential Mortgage-Backed SeCUrties...........covivireieverereiiersiinines
Commercial Mortgage-Backed Securities..........ccccveverierrervereiericienns
Other Loan-Backed and Structured Securities...........cccoeurenineereereennes
TOtAIS .ottt
Line 11.5a5 @ % Of COL B......ouuvvieiieiiieie et
Line 11.5as a % of Line 9.5, Col. 6, Section 9.........cccevevieiciciiisienans

121
12.2
12.3
12.4
12.5
12.6
12.7

Total Privately Placed Bonds

Issuer Obligations...........cccccc.ueene.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.oocverernerrerinrsiveeinnn.
Other Loan-Backed and Structured Securities
TOAIS. .ot
Line 12.5 as a % of Col. 6...
Line 12.5 as a % of Line 9.5, Col. 6, Section 9




Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

oLIS

10.

1.

12.

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

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)

. Total gain (loss) on disposals

. Deduct consideration received on disposals

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

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

1,203,119

.......................................... 487,916,374

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

Deduct total nonadmitted amounts




Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

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
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Descrip Code City State Name of Vendor or General Partner nation Acquired Strategy Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other in B./A.C.V. Income Investr Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[ Stonehenge INVeStor Il LLC.......cvoeersrscesesmessessesne: | [ Winston-Salem......... |NC.... | Pennrose [ [08/112014. ..o e 028,411 8390 8390 .(1,020,021) 9.300
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.... ..1,028,411 8,390 8,390 0 .(1,020,021) 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated . .1,028,411 8,390 8,390 0]......(1,020,021) 0 0 0 0 XXX
4899999, TOAIS. ...tttk R e R Rttt bt ettt eeee | LEsebeeLseLE e e L L h LR L LRttt eniens | eintienies 1,028,411 8,390 8,390 0 ..(1,020,021) 0 0 0 0 XXX
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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Stonehenge Investor IIl LLC Winston-Salem NC. Pennrose 08/11/2014. 533,456 9.300
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 533,456 XXX
4499999. Subtotal - Unaffiliated. 533,456 XXX
4699999. Totall 533,456 XXX
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE BA - PART 3

rm Invested Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Te
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 " 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| ~(Amortization) / Impairment Deferred Interest BJAC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11412) inB./A.CV Disposal Consideration Disposal (Loss) on Disposal| on Disposal Income

NONE
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Oblit
912810 DX 3 |U S Treasury Bd SD. | [ i L [ 1,875,781 [..105.707 | ......c....co. 1,585,605 | ......cccoeeec 1,500,000 | .........cc. 1,533,206 (36,479) | ccvvoereecriieriinenis | ceviieriiserieeniinens | e 7.500 |...... 4.869 14,526 06/02/2004. | 11/15/2016.
912810 EE 4 |U S Treasury Bd SD.. ..3,726,422 |..127.316 3,437,543 2,700,000 3,074,446 (80,440) | vvoovveerreerrienris | e | e 8.500 |...... 4.755 86,686 02/03/2006. | 02/15/2020.
912828  KS 8 [U STreasury Nb......o..ooiiiiiiiiiiiiiiecisise s | ceneias 4,863 |...100.352 35,123 35,000 34,997 21 2625 |.. 02/27/2009. | 02/29/2016.
912828 KZ 2 |U S Treasury Nt SD.. A ..2,407,875 |...101.297 2,431,126 2,400,000 2,400,620 (1,217) 3.250 07/01/2009. | 06/30/2016.
912828 UX 6 |U S Treasury Inflation INdex Ni.......coccoiiiiiiiiiiiisiiiiissisesisiss s | cosnie | o0 | svesssiennns | conseenes 1. 2,555,926 |...102.691 2,567,268 2,500,000 2,591,978 4,232 (8,465) | ..o | i [ 0.125 | ...(0.210) | AO...... ....685 06/25/2013. | 04/15/2018.
0199999. U.S. Government - Issuer Obligation: civven.. 10,600,867 XXX [ s 10,056,665 9,135,000 9,635,247 4,232 | ........... (126,580) 0 0| XXX XXX XXX | .. ..102,421 XXX XXX
0599999, Total - U.S. GOVEIMMENL.......... et snbsniinns | niiiaies 10,600,867 XXX [ 10,056,665 9,135,000 9,635,247 4,232 | .......... (126,580) 0 0 [ XXX XXX XXX | e 102,421 XXX XXX
Totals
7799999, Total - ISSUET OBlIGALIONS.........ieesieei b | eniiianes 10,600,867 XXX | s 10,056,665 9,135,000 9,635,247 4,232 | .......... (126,580) 0 0 [ XXX XXX XXX | i 102,421 | ............ 424,114 XXX XXX
8399999, GraNd TORAl = BONGS.......vvvuuuoiieseoeiieessesiiesssesiesss s eesess e | nenseenes 10,600,867 XXX [ s 10,056,665 9,135,000 9,635,247 4,232 | ........... (126,580) 0 0] XXX XXX XXX | e 102,421 | ... 424,114 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

Sch.D -Pt. 3
NONE

E11, E12, E13



Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

vi3

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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.

912828 EN 6 |U S Treasury Nt 4.500% 11/15/15. ... | | 11/15/2015. [MAHULY. ....ooooieeiinic i | i | v 2,000,000 | ........ 2,000,000 | ........ 1,905,000 | ........... 1,989,251 | .o | oo 10,749 [ [, 10,749 2,000,000 0 |.....90,000 | 11/15/2015.
0599999. Total - BONdS - U.S. GOVEMMENL..........oeisiess i s | onneees 2,000,000 | ........ 2,000,000 | ........ 1,905,000 .1,989,251 10,749 0 2,000,000 0 0 0] .......90,000 XXX
8399997. Total - Bonds - Part 4. ........2,000,000 | ........2,000,000 | ........1,905,000 .1,989,251 .10,749 0 2,000,000 0 0 0 0,000 XXX
8399999. TRl = BOMAS. ...ttt ettt sttt eE e ee s ee o0t e8 e ees  SEeEseEeE R R R LR LRttt nnnns | snrseeen 2,000,000 | ........ 2,000,000 | ........ 1,905,000 | ...........1,989,251 0 2,000,000 0 0 0 [.....90,000 XXX
9999999. Total - Bonds, Preferred and ComMON SOCKS..........uurvuuiiiriiireniiis st crvisissssis s st st s s s s | cnseeies 2,000,000 XXX 1,905,000 | ........... 1,989,251 0 2,000,000 0 0 0 |.....90,000 XXX
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Sch.D -Pt. 5
NONE

Sch.D-Pt.6-Sn. 1
NONE

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

E15, E16
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Annual Statement for the year 2015 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn [........]. [1203112015.] Various 12/31/2016. ......... e xR P 0.148 | .....0.024 [MON.. [..
9099999. Total - Other Short-Term Invested Assets. 0 0 0 0 7,553,112 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 0 0 0 0 [ XXX | s 7,553,112 0 0 XXX XXX XXX
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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. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance
Open Depositories
The Bank of New York Mellon NEW YOrK, NY....oooiiirsesiccssssssssssssssssssssssssssnnees | sonsiions 138,952 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 138,952 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 138,952 | XXX
0599999. Total Cash XXX XXX 0 0 138,952 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 28,123 | 4. April 144,402 | 7. July 28,998 | 10. October. 145,752
2. February 142,461 | 5. May. 238,913 | 8. August 144,172 | 11. November. 5,952
3. March 142,925 | 6. June 18,642 | 9. September. 144,174 |12. December. 138,952

E26
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Annual Statement for the year 2015 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year
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TS

SCHEDULE E - PART 3 - SPECIAL DEPOSI

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccoomiinriinniinen.
2. Alaska
3. Arizona.
4. Arkansas.. For protection of state's ph's 170,803 190,975
5. California..
6. Colorad
7. Connecticu .
8. Delaware Workers compensation 130,949 146,414
9. District of Columbi
10.  Florida.
TR € 1=ToT o I For protection of state's ph's 136,642 152,780
12.  Hawaii .
13, 1daho....cceeceeecececeseeeieen D | Workers compensation 25,006 25,324
14.  lliinoi
15.  Indiana..
16. lowa
17, Kansas.......cccvecvnciiinnind
18.  Kentucky...
19.  Louisiana..
20.  Maine.....ccoovunrinriis
21.  Maryland .
22.  Massachusetts. . | Multiple. 182,189 203,706
23, Michigan..........cooervrerneieieinnnnnd M e
24.  Minnesota
25.  Mississippi
26.  MiSSOUI......coovvriririiis
27.  Montana....
28.  Nebraska..
29.  Nevada.......ooomerinrriiinnini
30.  New Hampshire.
31. New Jersey.
32, New Mexico.......cccoeevrererrrrernnnns NM{...... B.... | For protection of state's ph's. 398,539 445,607
33.  New York .
34.  North Carolina.. .| For protection of state's ph's 304,234 312,270
35.
36. For protection of all ph" 2,014,300 2,053,722
37. .
38, OregON.....oveeeeeeieieirerrerieninens Multiple 1,033,301 | oo 1,118,438
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina............ccccoereruennes SC |
42. South Dakota
43.  Tennessee....
44, TeXaS....cooooreinineiseeeseiesn T s
45.
46.
47.  Virginia.. For protection of state's ph's 511,069 528,535
48.  Washington...
49.  West Virginia.
50.  Wisconsin.
51.  Wyoming
52.  American Samoa..
53.
54.
55.  US Virgin Islands..
56.  Northern Mariana Islands.
57.  Canada.
58.  Aggregate Alien and Other... XXX XXX 0 0 0 0
59.  Total XXX XXX 2,014,300 2,053,722 2,892,732 3,124,049
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccceruriiniinniaas XXX XXX 0 0 0 0

E28
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