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Annual Statement for the year 2016 of the NATIONWIDE ASSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trEaASUNY SECUNMHES. ......vvveveeveeere ettt s ses s sssssesssans | eeveneenes 20,011,136 | ........... 323 | e 20,011,136 | .oeeveercevieeeeees | e 20,011,136 | ........... 32.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENT AGENCIES........c..rvueerrerreeeeereieeseesreieesssnnees | reesessesesesessssssesnens | eessssssenn 0.0 [ | e | e (1] IO 0.0
1.22 Issued by U.S. government SPONSOred ageNCIES..........c.vveveeevereereeeriess | voeveessvesrssseesiessnsens | eveesessenes 0.0 [ oo [ e | e () I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vvevvcvceeieictese ettt sssssses e ssstesenes | sesssssssssnssssesessnsens | sevsesssenes 0.0 [eroiereeeerreeeieeiies | e | creresesie s (1 [ IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeeeiees | ceveevine 1,017,610 | ... 16 | e 1,017,610 | oo | e 1,017,610 | ............. 1.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............c.ecreerererrenrnrineeneireins | orereeeneeseessseeneeneens | eeeneeeenn 0.0 [ e | ereereeeeenieneseeneeees | e (1] I 0.0
1.43 Revenue and assessment 0bligations............c.ccocvvcveeeeeiiiecieceneieens | evvereeeieesseseeninies | ceveveeenens 0.0 [ oo [ e | e {1 I 0.0
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooeevveeeeeeeireeseeeeenens [ eveeerieieessiseenieies | cevereeeennnd0.0 [ e
1.512 Issued or guaranteed by FNMA and FHLMC.. ...6,073,690 .6,073,690 |....
1.513 AlLOHNET ... ssssssssssssssnssns | sesssssnsssssnssonssnnss | erenssensens0:00 | e,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccooet | conrrvnnivnnnnns 70,575 | oo (0% I 70,575 | ooveeeereinninerinens | cevveeeieeiseeeieees 70,575 | oo 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ...ttt | ceseesnees 3,568,262 | ............. 58 | o 3,568,262 | ..o | i 3,568,262 | ............. 5.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES).....vvervreereireiseiseieieie ittt enssnseenes | eeesnees 26,872,194 | ........... 434 | ... 26,872,194 | ..o | v 26,872,194 | ........... 434
2.2 Unaffiliated non-U.S. securities (including Canada).............cccevevereereniniins | coveveieieieieseisiinns | ceseniennd 0.0 [ | e | e (1] IO 0.0
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees 0.0 [ e | e | reeesrensnsee s (1] I 0.0
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [ e | e | e 0] v 0.0
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees 0.0 [ e | e | reeesreneeseseeeneene (1] I 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtiSTACON Of AEDE).......vvreeeieiirierre et snsssses | sesessessesssneesnsseseens
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. ReCeivables fOr SECUMEIES. ..ottt iessenes | sebessesseessesseenseneas
9. Securities lending (Line 10, Asset Page reinvested collateral).............ccocveevvvvrereens | covveververeeereeienenens [RUSETSRUROR B XXX e XXX
10. Cash, cash equivalents and short-term investments............cccccuevvevieieienieiieieei | e 4102,467 | ...........66 | .ooccoeo 4,102,466 | ....coovvererriereieens | e 4,102,466 | ............. 6.6
11, Other INVESIEA @SSELS..........vveurircirrieinesesese s | osnisesssssees 193,745 | .03 | e 193,745 | .o | e 193,745 | .o 0.3
12, TOtal INVESIEA @SSELS.........orvviereereiecieeie ettt seesnesnes | eeeieeesd 61,909,679 | ........100.0 | .......... 61,909,678 | ....oooovvrvrrin. (V)] [ 61,909,678 | ......... 100.0
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Annual Statement for the year 2016 of the NATIONWIDE ASSURANCE COMPANY
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 2016 of the NATIO NWI D E ASS U RAN C E COM PANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 500,000
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 0

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 0

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

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 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

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 0
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 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 500,000
Deduct total NONAAMILEA BMOUNTS. ..ot bbb 306,255
Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 193,745

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDEL 31 Of PHOT YBAI ..ottt bt s bbb b bbb s bbbttt en 55,199,598
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt 18,215,120
ACCIUBL OF GISCOUNT......... e bbb bbb 7,022
Unrealized valuation increase (decrease):
A PAM T, COIUMN 121 ceeteieeseetsee et cessseeses s s s8££ 8RR 292,547
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 Part4, COIUMN Tt ees s ss et s 8888888t (449,509) (156,962)
Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt 435,240
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes 15,827,277
Deduct amMOTtZAtioN Of PIEMIUML............cviiiiiiei ettt bbb bbb s e bbb bbb s et s bbbt a bbb e bbbt 259,275
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 0
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 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T48-9)........ccuorurrurireireirrisinrese st sse sttt es s ssensanssnsnns 57,613,466
Deduct total NONAAMILEA BMOUNTS. ...ttt

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ouoirurierrririsissensiisisesssess s sssssssesessessssssessesssssssssessessessssssessesssssssssessssssssssessesssssnssessanssnssns 57,613,466
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Annual Statement for the year 2016 of the NATIONWIDE ASSURANCE COMPANY
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... ...20,011,136 ....22,044,184 ....19,502,935 ....17,535,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ...20,011,136 ....22,044,184 ....19,502,935 ....17,535,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 1,017,610 | oo 1,073,220 | .o 1,114,820 | oo 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS. e | e 6,144,265 | ...coovvvevrernn. 5,948,766 | ...ccoocvoerernnns 6,156,499 | .o 5,949,657
Industrial and Miscellaneous, SVO Identified 8. United States..........coccvvevvenes | e 30,440,455 | ..o 30,514,733 | oo 30,594,100 | ..ooovvvriiriinnes 29,824,414
Funds and Hybrid Securities (unaffiliated) 9. CANAGA. ... [ ettt es | eeteetee sttt ss st ssessent | sesestentsee e ss st st et es s st st ntaes | eetesses sttt s s st ns s
10. Other COUNMMES. ......vveiiiieriies [ errriineiiisiiseiiseissssisesissnissniins | eesenssess s s senssenssenses | sbesssssenssenssssssssssssssnssssins | sbsesssssssssssssssssssssssssssssssens
11, TOalS. e | v 30,440,455 | ...oooooviriniinnn 30,514,733 | oo, 30,594,100 | .ooovviovrernrennns 29,824,414
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ...cccccouvvvennen. 57,613,466 | ...cooovvvrirerrinnns 59,580,903 | ....cooovvrrrrerirnn. 57,368,354
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Annual Statement for the year 2016 of the NATIONWI D E ASS U RAN C E CO M PANY

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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2016 of the NATIONWIDE ASSU RANCE 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

NAIC Designation

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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

7,047,544
190,084

....15,334,762
7,359,911

7,209,154
5,122,746

21,362,459
7,026,469

1,019,847
1,031,681

7.1

7.2
7.3
7.4
7.5
7.6
7.7

8.1

8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2016 of the NATIONWIDE ASSU RANCE COM PANY
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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10. Total Bonds Current Year

101 NAIC 1ottt [(6) IO 818,452 | ..o 18,411,828 | ...ccoceenne 16,921,493 |.............. 1,179,076 | .....coccc 12,224,467 | oo (010 O 49,555,316 | ...covorrerircieinns 86.0 | .o XXX [ e XXX e [ e 48,535,469 |............... 1,019,847

10.2 NAIC 2 39,275 | v 190,084 |....cccoovnne 7,359,911 | oo 468,880 | o0 | 0 [ 8,058,150 | .ovovvrvrrvreen 140 | XXX e XXX [, 7,026,469 |............... 1,031,681

10.3 NAIC 3... .0 .0 .0

104 NAICA.....oiiereeneeenesssiessesnesnsenseenesnssssensesses | (@)oo 0 [ covrerrrrrreereeeeen0 | e 0 | 0 | 0 | 0 | 0 | 0.0 [ b XXX e XXX [ 0

10.5 NAIC 5..icseeneneeieeseiesessisseneenssssessennessnsesens | (@) eereeneineneininenn. 0 [ om0 0 0 0 0] (€) e | 0.0 | b XXX e XXX e | e 0

10.6 NAIC B..eoeereeveeeseeeesesensneeseesnssessessessenssssssensesnes | (Q)erieenssiisissnnnnns 0 0 i |0 0 [ (€0 000 [ XXX i [ e XK e [ e (O 0

107 TOAIS..c.oeceeeeeiet et esiessenes | eeesessnseeenas 857,727 |..oovveene 18,601,912 | ...ocvunae 24,281,404 |.............. 1,647,956 |............ 12,224,467 | .....ocvvvvvrrnecreenc0 | (D). 57,613,466 | oo 1000 [ XXX [ XK [ 55,561,938 |....ccoevunn. 2,051,528

10.8 Line 10.7.a5 @ % Of COL 7...veviieeieieicsisisssssisessisnssssesssnes | orersnssessesseenneas 1.5 | o 323 | oo 421 | e 29 |12 |00 | 01000 | XXX e e XX Lo e XX s [ v 96.4 | oo, 3.6
11. Total Bonds Prior Year

T4 NAIC T | ceeenssennns 15,391,663 |....cco..... 12,735,406 |............... 8,172,706 |...cccovvrvene 1,520,404 |............ 12,256,673 | ..cooooee. XXX i [ evrrreeee XK e e e XK e ei000000.50,076,852 | o907 | e 49,052,737 |.cvvvvvrne. 1,024,115

11.2 NAIC 2.t | sbeeinesenessenes 36,902 | .o 178,598 |.....cvvnenes 4,354 471 | v 552,775 | .ooveerervrnenernenerinnns [ eernrieeee XK e XK [ XK [ 5,122,746 | 93 [ 4,041,177 | 1,081,569

11.3 NAIC3

11.4 NAICA4...

11.5 NAIC5

11.6 NAIC6

11.7 Totals 2,073,179

11.8 Line 11.7.35@ % 0f Col. 9....cvuiviiiiiiiriciississensssisensnsnisnis | ceerssnsssesensesnes 28.0 | oo 234 | s 22.7 | s 3.8
12. Total Publicly Traded Bonds

12,1 NAIC Tttt | sessessnsieena 818,452 |............. 17,391,981 | .o 16,921,493 | ....cocoevenee 1,179,076 |.....ccooue. 12,224,487 | oo | e 48,535,469 | ....ooooviiriiinis 84.2 | i 49,052,737 | coovvirireirers 88.9 | .. 48,535,469

12.2 NAIC 2 7,026,489 | ..o | e | eerrseeensieeeeeenen | e 7,026,469 | ..o 122 | 4041177 | oo 13 e 7,026,469

12.3 NAIC3

124

125

12.6

12.7 TOtAIS..c..eceecrrererceesnieenesssenseensnessenenee | ernennennennen 818,452 | i 17,391,981

12.8 Line 12.7 asa % of Col. 7..... ..31.3

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccococveeis | orererereeereec 1A | e, ...30.2
13. Total Privately Placed Bonds

131 NAIC Tt | et netennes | seeeeeeeniees 1,019,847

132 190,084

13.3

134

135 .

13.6 .0

137 OIS ..o | s 39,275 | .o 1,209,931 | (v 333,442 | v 468,880 | ..o | 0 2,051,528 | ..ovvivcrenneenn3.6 2,105,684 | 3.8 | XXX [ 2,051,528

13.8 Line 13.7 as a % of Col. 7..... . 219 ..59.0 | ... ..16.3 ..22.9 .100.0 |.. . 100.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......ccccvurirne | conrirerernninniienas 0.1 | s 210 | s 0.6 | oo 0.8 | o000 | 0.0 | i R RN 0.9, SO RPN, 0,0, CONTRTI DUTRITD, 0.0, CORITNTI DRI, 0,0, CONNNTR RO RR RO 3.6

(@) Includes $.....2,051,528 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.
(¢) Includess.......... 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 short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2§..... 0; NAIC3S... 0; NAIC46§..... 0; NAIC5S.......... 0; NAIC6S........ 0.



Annual Statement for the year 2016 of the NATIONWIDE ASSU RANCE COM PANY
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 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 8,001,329 | ..ot | e | e 12,009,807 | ..oocveee XXX v | rrrreenenn 20,011,136 | oo 347 | 34,237,057 | coovvvrverernn02.0 | 20,011,136

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities 0 [ 0 [ o
1.5

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.
2.4 Other Loan-Backed and Structured Securities
2.5

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities.
3.4 Other Loan-Backed and Structured Securities
35

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..
4.5 TOAIS.....cuovieiieicicce ettt

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities
5.5 Totals

6,144,264 |.

...818,452 |. ..2,345,345

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities...
6.3 Commercial Mortgage-Backed Securities.
6.4 Other Loan-Backed and Structured Securities
6.5 Totals

468,880 |...cocvorniiriiciniiins | e XXX
468,880 | ....coooviviiiiiicinas [ XXX

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2016 of the NATIONWIDE ASSU RANCE COM PANY
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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... XXX oovvvvinne | vereeee XKX
.......... XXX oovvvveerens | e XKX
.......... D0, ST IR 0.9, ST JE R oeoro I [OOSR RORPROOON |
10. Total Bonds Current Year
10.1 Issuer Obligations 13,589,747 | ... " .46,869,259
10.2 Residential Mortgage-Backed Securities. 2,345345 | ............. 1,586,731 | ... 1,179,076 | ... 214,660 | oot XXX 6,144,264 | i 107 [ XXX [ XXX [ 6,144,264
10.3 Commercial Mortgage-Backed SECUMEIES. .........cvevrerrerrieeereinieireinees | coreeeeeeneiseneseeneens 0 2,476,736 |............. 1,091,526 | oo |0 | b XXX 00000000 3,568,262 | 8.2 |k XXX [ XXX | 2,548,415 |.............. 1,019,847
10.4 Other Loan-Backed and Structured Securities.. ....190,084 |... ..1,031,681
10.5 SVO Identified Funds XXX.ooova
108 TOAIS.. ... ettt nrenns | eesessestenennens 857,727 | ... 18,601,912
10.7 Line 10.6 as a % of Col. 7. ..32.3
1. Total Bonds Prior Year
11,1 1SSUET OblIGAtIONS. .......vvveiriireiireeei e | seeeenennees 14,423,573 8,995,745 | .............. 7,867,371 | ooeeeeeereeennne | eveeeeeens 11,844,857 | .oovoeee . XKX s e XXX e [ e XK s [ 082,931,546 | el TT8 [ 42,931,546 | .o
11.2 Residential Mortgage-Backed SECUNtIES...........cccovvrevririererieriesiieeens [ rreieriieienns 968,090 2,787,455 |.............. 1,915,758 | ..covveeee. 1,520,404 |.....cooe.... 411,816 | oo XXX e e XK e e XXX | e 1,603,523 | 138 [ 7,603,523 | ..oovoeeieeeeeeeeenn
11.3 Commercial Mortgage-Backed SECUNES.............ccevvirieiriereeiiiesiiees [ e | ereeeiinieiennns 952,206 |...ccevveee 2,630,754 | ..ooooeeeeeeeeeeeeeeeees | e | e XXX e e e XXX e el XXX 003,582,960 | e85 2,558,845 |..............
11.4 Other Loan-Backed and Structured Securities.............ccocoevveeveeeeces | cveeeienns 36,902 |..cocerererenns 178,598 |...ccvevveene 313,294 | ..o 552,775 | v
11.5 SVO Identified FUNGS........ocorureriieneereeiecnenei e sesseeseieenes | ceeesanes Y. S 0.0 S D09, S I .0, S P XXX
118 TOMAIS. ...ttt nnsenne | eeesnesnes 15,428,565 | ............ 12,914,004 | ........... 12,527,177 | 2,073,179 | .o 12,256,673
11.7 Ling 11.6 858 % 0f COl. 9..urviiieiieri i snnsennenes | seseessnssnsssessnsas 28.0 | oo 234 | oo, 2 O 38 | o
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGALIONS. ......cveeeieeeceeieieeete ettt stsnsenes | sressesesssessensesesessents | coeesenennes 13,589,747 | ...ccoeenee 21,269,705 | ..ooiererrrereirnienens [ cereireines 12,009,807
12.2 Residential Mortgage-Backed Securities 2,345345 |.............. 1,586,731 | .ceveeee 1,179,076 |....ccoooveee. 214,660
12.3 Commercial Mortgage-Backed Securities. 1,456,889 |.............. 1,091,526 | ..o | e
12.4 Other Loan-Backed and Structured SECUMHES. ..........ceeiirriiiciriiiiies | errieieieiiiesiseeeinis | eerisieisessesessssssinnss | eressesessssssessssssessssnss | sersssssessssssessssssesessnse | sessesesessssssesesesesssnns
12.5 SVO Identified FUNGS........ccovureriirieneeiecnenei e sesseeseieenes | cesesenes PO, S PO, S D09, S I 0.0, S I XXX oo
12.6 TOAIS.......cvieeicvceeecs et | eraeseesensenaa 818,452 |............ 17,391,981 |........... 23,947,962 |.............. 1,179,076 | ............ 12,224,467
12.7 Line 12.6 @5 @ % Of COL 7..o.ooveieicicreieiceee e | crevesesiesesssenans 15 | s 313 | o A3 | e 2.0 | e
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..........cccerereerereicerecs | corrieriieiierecsnaas R 302 | oo 416 | e 2.0 | oo
13. Total Privately Placed Bonds
13,1 ISSUET ODBlIGAtIONS. .......oecviiicieiiieicts et snsesees | etsssesssessesessssssesessnss | essssssesesssesessssnsssanss | esessesessssnsessssnsesessnne | essssssesesesessssnsesassnse | essesesesssmsesessnsesnsnns
13.2 Residential Mortgage-Backed SECUMHIES. ..........ccvireieiiririeiieiriinieiees | evvieieisiisieisinsseieinis | eesresessssssesesssssssnnss | eressesessssssessssssesessns | sessssssesessesessssssessssnse | sessssesessssssssesesesssanns
13.3 Commercial Mortgage-Backed SECUNtIES..........coverieininieeniiienines | eveeenireennneennns | eeeveneiennnes LOT9BAT [ i et | e
13.4 Other Loan-Backed and Structured Securities............ccoevveiveeveveeiccens | evvvciiieienns 39,275 | .o 190,084 |.................333,442 | ....oe0eeer 468,880 | ..o
13.5 SVO Identified Funds XXX XXX.
13.6 Totals 1,209,931 |................333,442 | ............... 468,880 | ......ccoooovrrrrrrrnnn.
13.7 Line 13.6asa % of Col. 7.....cocevvevvvereririeeriinnns ..59.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10




Annual Statement for the year 2016 of the NATIONWIDE ASSU RANCE COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PIIOT YEAN...........cviuiuririiiriircieiesieieese e siesissieeesiens | rereresesisss et A519,844 | oo | et | ereer e A.519,844 | ..o
2. Cost of short-term investments acquired 857,252,054 | ...
3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS...........ceiiieiriiieiriieieiieie st esnn | esseseseestseseb sttt n et nnnes 857,782,946 | ...ttt etes | ettt b ettt ettt e e etebenates | erebeetebe et et et st ereen st e e nrenal 857,782,946 | ....o.ecvverieiieeeecee et
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ettt ettt e | eaeteseres e s et ettt et e st e st e s e seae b s et et ssnaetes | 41esebesieEeteseses b s st et e et b s st et et sese s s et esesanses | Hbesetesesete s st et s Rt s en st s st n et s s st naen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

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

11. Deduct total nonadmitted amounts




Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

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 2016 of the NATIONWI D E ASS U RAN C E CO M PANY

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
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | 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 nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Affiliated

[ Colonial County Mutual SUTDIUS Note......cocrcrcrce [ [ AUSHN. e [7X...... | Colonial County Mutual Insurance Company........... [ [12/31/2000]........... 500,000 500,000 o I e 50,000

2499999. Total - Surplus Debentures - Affiliated. .......cooveriiiiieinii s 500,000 500,000 500,000 0 0 0 0 50,000 0 XXX
4599999. Subtotal - Affiliated...........ccoorruioriiiiriisiiesi 500,000 500,000 500,000 0 .. 0 0 0 50,000 0 XXX
4899999, TOAIS.........oeooeveereeeeee ettt et 500,000 500,000 500,000 (U [ 0 0 0 0 50,000 0 XXX




Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09



Annual Statement for the year 2016 of the NATIONWID E ASSU RANC E COM PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

o0L3

1 2 Codes 6 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
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| 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 Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EE 4 |U S Treasury Bd..... SD.. |.. ..2,118,540 |...121.266 ..1,861,427 .1,535,000 1,699,948 | ....oovvvviivcrvcrnns | e (@T,931) | s [ [ 8.500 |...... 4.755 v 49,283 | 02/03/20086. | 02/15/2020.
912810 QF 8 | U S Treasury 02/15/2040 TIPS......c.coooueereemmrmerierieesessssessessesssesssseesssens | oeeens . 11,250,172 |...138.514 13,851,372 10,000,000 .12,009,807 .191,592 2125 06/02/2011. | 02/15/2040.
912828  UX 6 | U S Treasury 04/15/2018 TIPS SD.. |.. ..6,134,223 |...105.523 ..6,331,385 .6,000,000 | .. ..6,301,381 | ............100,955 cevernnes | 0.125 06/25/2013. | 04/15/2018.
0199999. U.S. Government - Issuer Obligations .19,502,935 XXX ....22,044,184 ...17,535,000 20,011,136 292,547 0. 0 XXX XXX XXX
0599999. Total - U.S. Government .19,502,935 XXX ....22,044,184 ...17,535,000 20,011,136 292 547 0. 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
57582N  SH 9 |Massachusetts St GO REf SEr D....vverieirisiissiesiissnisseissssssssssssssnsssssssssnns | eeenes | oo | oesessnnns | aenes IFE | i 1,114,820 |...107.322 ..1,073,220 .1,000,000 1,017,610 [CHSI0L:) ] YN [V [ 5.500 |...... 4.441 |AO...... 10/07/2003. | 10/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... . .. 1,114,820 XXX ,073,220 ,000,000 1,017,610 0 (9,508) 0. 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed).............coceueriririesiniieiereisreieisseisseesesss s 1,114,820 XXX ..1,073,220 ,000,000 1,017,610 0 (9,508) 0. 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905 KJ 0 |FHLMC REMIC Ser 1060-X.... L13241 99.091 ..12,838 13,080 | oo [ eerverienennn(23) [ o | e | s 7.250 MON...| ... 08/26/1998. | 03/15/2021.
313587 L8 0 |FNMA REMIC Ser 1993-33 ZB ...109.368 16,265 | ..o [ cverrerirernnen(29) [ o | e | e 7.500 MON... 07/13/2001. | 03/25/2023.
313590 YS 8 | FNMA REMIC Ser 1998-58 CI ZB L 113471 40,093 [ .o | e T | [ [ 6.000 MON... 08/05/2002. | 10/25/2028.
313603 2H 4 |FNMA REMIC Ser 1990-35E ...107.995 496 ......9.500 MON... 03/01/1990. | 04/25/2020.
313603 JJ 2 |FNMA REMIC Ser 1989-90E ...106.828 642 (<) ) ST DRI BN 8.700 MON... | ... 05/10/1993. | 12/25/2019.
3138EA MJ 3 | FNMA POOI #AKST60.........ccovrriireireirniinsiiesisesississsssssssesssssssssssssssssssnssensss | vovenes | oo | convvveniedd | covivnensd | 005,215,204 | .. 99.941 . 5,203,351 (2,572) [ oo | e | oo 3.000 MON... 07/31/2012. | 04/25/2042.
3138YK  HF 3 | FNMA Pool #AY5629 .. . 870,565 |..... 99.451 | ... 859,477 ....564,218 870,338 (110) | covvevinennsnienns [ [ 3.000 MON... | ... 05/22/2015. | 06/25/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUNHIES. ... | conseinniend 6,156,499 XXX | s 5,948,766 | ... 5,949,657 6,144,265 0 (2,726) 0 0 XXX XXX | s 15,089 | ....... 181,051 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ccurrreriisrinsissisisrissinnes 6,156,499 XXX | s 5,948,766 | ... 5,949,657 6,144,265 0 (2,726) 0 0 XXX XXX | e 15,089 | ........ 181,051 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03040W  AK 1 | American Water Cap Corp St NE.........ccuurureieieiieriiesineesssissisessesiseesssnins | eeeees [P0 IR IOV 1FE| oo 1,048,720 |...105.370 | ....cccoounee 1,053,695 | ..cooovvennes 1,000,000 1,038,117 (AAT9) [ oo | e | e 3.850 |...... 3.249 |MS......| 012,833 | i 38,500 |09/02/2014. | 03/01/2024.
035242 AL 0 |Anheuser-Busch Inbev Fin SrNE.........cceriiiiieneseenssseenen | e e | 2FE ...2,988,630 |...101.773 ..3,053,196 .3,000,000 2,990,005 1,375 | o | s [ e 3.300 |...... 3.361 |FA....... 41,250 | 51,150 | 01/13/2016. | 02/01/2023.
124857 AP 8 | CBS COMP SINL...ouiiiieiiiciieeiciseeiseise sttt sssssssenss | senenes . [ 2FE| .. 990,330 |..... 99.056 | .... 990,558 ,000,000 991,972 847 JSSSTRRRRIN PR 3.500 |...... 3.616 |JJoss | e 16,139 | i 35,000 |01/07/2015. | 01/15/2025.
29364D AU 4 |Entergy Arkansas INC 1St MG Bd...........ccuvieriininiiriniecrcnccreseenenes | e [N [P I 1FE] i 3,085,140 [...101.905 | ..covvvvvuvs 3,057,141 | .o 3,000,000 3,078,413 (8,727) [ coovveverreerenrnes [ eervreirernsiseerennns [ e 3.500 |...... 3172 |AO...... | 026,250 | ..o 76,708 | 01/26/2016. | 04/01/2026.
31428X  BC 9 [FedeX COmp SINE ...ttt essessessssisssnsnens | snvens [P PPN IOV 2FE| . 998,450 |..... 99.805 998,053 .1,000,000 998,731 135 | oo [ e [ s 3.200 |...... 3.218 |FA....... v 13,333 | 32,000 |01/06/2015. | 02/01/2025.
375558 AQ 6 | Gilead ScIeNCes INC ST N.........ciuuiviieiriieieieeei i | ereees . [ 1FE| .. 1,619,010 |...107.733 | .... ..1,615,998 ,500,000 1,571,154 [ e | e (15,390) SRR PPN 4.500 |...... 3.294 |AO...... | v 16,875 | oo 67,500 | 10/07/2013. | 04/01/2021.
465685 AG 0 [ITC HoldingS COMP ST NL.......cvvurirrircererieiiesierieeisseessessess e esssseesessssssnns | sevees [P PR IOV 2FE| s 1,046,060 |...102.589 | .....ccooonc. 1,025,890 | ..cooovrvrne 1,000,000 1,035,179 (A.547) [ oo | e | e 4.050 |...... 3441 | | 0000020,250 | e 40,500 |08/20/2014. | 07/01/2023.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd | [N (ST IOV 1FE ...100.935 ..1,009,350 1,033,632 (2,978) [ oo [ e [ s 3.300 |...... 2.863 |AO...... oreeennn8,250 | 33,275 | 02/04/2016. | 10/01/2025.
68389X BB 0 [Oracle COrp S NL.......coecveciieeiieciieceseiessee s ssssnsaens | svveens . [ 1FE]| .. ..2,970,360 |..... 99.306 | .... ..2,979,165 2,974,494 4,134 JSSSTRRRRIN PO 2.500 |...... 2.671 |MN...... rernernnn9,583 [ 75,000 |01/21/2016. | 05/15/2022.
71270Q  EB 8 | Peoples United Bank SrNt........cccvvevviiieeiriireisssesnseesssissiessssnens | cevees e | e 2FE| oo 1,013,230 |..... 98.505 | .o 985,052 | ..covvvneee 1,000,000 1,010,581 (1,148) [ oo e [ s 4.000 |...... 3.837 [ | 18,444 | 40,000 |08/26/2014.|07/15/2024.
713448  CY 2 | PepPSICO INC ST NL....ouiieeiiiiiiciieeise st | envins [P RO IOV 1FE ...2,086,920 |...103.357 ..2,067,142 .2,000,000 2,079,334 (7,586) [ ..vocerneererrerins | ceerrrinerinerineeins | vevens 3.500 |...... 2971 | | 31,889 | 35,000 |01/19/2016. | 07/17/2025.
907818 DY 1 [Union Pacific COMP Nt.......cvviiieiieieieriiiceiscsssiesssesssesensssessessnens | coveres . R 1FE]| .. 996,690 |...101.629 | .... ..1,016,294 ,000,000 997,338 285 reeeeerennenens | e 3.250 |...... 3.288 [JJoeis | 14,986 | 32,500 | 08/07/2014. | 01/15/2025.
91159H  HL 7 [US BANCOMP ST NL..ooiveeiiiisciciiciessee st esssennes. | soeees [P ISR IOV 1FE| oo 2,999,580 |...100.229 | .............. 3,006,876 | .....cconne.. 3,000,000 2,999,654 Y23 I B 2.350 2.353 | | 029,767 | oo 35,250 | 01/26/2016. | 01/29/2021.
92826C  AC 6 [ViSAINC ST Nttt | ceeees [ IO [ 1FE| oo 3,047,880 |...100.560 ..3,016,809 | ....occcreeu 3,000,000 3,041,909 (LA N [N o 2.800 |...... 2546 | Do | oo 3967 | i 84,000 | 01/21/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation OO OO PPN . 25,927,610 XXX 5,875,219 25,500,000 25,840,513 (V)] (41,976) | ..oovvvrrrnnn 0 XXX XXX XXX | .......263,816 | ........ 676,383 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46641W AW 7 | JPMBB Comm Mtg Secs Tr CMBS Ser 2014-C19.......ccvvervemvrinerrverinennenirnees | ovenen | oo | vevervennidh | s 1FM ...104.432 ..2,610,793 2,548,414 | oo | i (10,430) 3.584 |...... 3.116 |MON... TABT | 89,603 | 04/29/2014. | 04/15/2047.
61763Q AS 0 | Morgan Stanley Cap | Tr CMBS Ser 2014-CP Y . 4] ... 1FM ...102.486 | ... ..1,024,860 1,019,847 (4,268) [SRSTTRIROTRTIO oo 3.402 2,925 |[MON... | ... 2,835 | oo 34,589 | 07/18/2014. | 07/13/2029.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........ov e 3,604,950 XXX | s 3,635,653 3,568,261 0 [ (14,698) 0]. 0 XXX XXX XXX | e 10,302 | ...... 124,192 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
126650 BS 8 |CVS Health Corp ABS PTC Nt [ ....... | . [ ........... 4| ...... 2FE| s 1,061,540 [..121.767 | ..o 1,003,861 [ ..ovovverinenns 824,414 1,031,681 [ .o | v (WAL ) RN ITRRRTR PO 7.507 |...... 4.024 |MON... | .ccconinens 3,610 | oo 61,889 | 09/02/2014. | 01/10/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUrities............cccocoverererreeirrrneas 1,061,540 XXX | e 1,003,861 | .ovvvreenn 824,414 1,031,681 0 [ (12,995 0. 0 XXX XXX XXX | o 3,610 | .......... 61,889 XXX XXX
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Annual Statement for the year 2016 of the NATIONWID E ASSU RANC E COM PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| 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 Accrued During Year | Acquired Date
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ccoorwireiriiiiiniiisiiesnsssisiins 30,594,100 XXX | s 30,514,733 29,824,414 30,440,455 (V)] (69,669) 0 0 XXX XXX XXX | e 277,728 | ....... 862,464 XXX XXX
Totals
7799999. Total - Issuer Obligations... 146,545,365 XXX 48,992,623 44,035,000 46,869,259 0 0 XXX XXX XXX 418,298 | ... 1,104,359 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 6,156,499 XXX ..5,948,766 .5,949,657 6,144,265 0 0 0 XXX XXX XXX | 15,089 | oo 181,051 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 3,604,950 XXX ..3,635,653 .3,500,000 3,568,261 0 0 0 XXX XXX XXX [ 10,302 | e 124,192 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMLIES. ............ovevveriveieeisereieieiecei et sienens 1,061,540 XXX ,003,861 .824,414 1,031,681 0 0 0 XXX XXX XXX .61,889 XXX XXX
8399999. Grand Total - BONDS...........cccevrrverirerericeriirirniins 57,368,354 XXX 59,580,903 54,309,071 57,613,466 292,547 0 0 XXX XXX XXX | ... 447,299 | ... 1,471,491 XXX XXX




Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

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 2016 of the NATIONWI D E ASS U RAN C E CO M PANY

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 Mi:

035242 AL 0 |Anheuser-Busch Inbev Fin Sr Nt 01/13/2016........ DeutSChe Bank SECUMIES...........vuuiirreririeie e | reriesstesessees s essesssesensensenes | soeserenes 2,988,630 3,000,000

29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd..........cccooeureiiniinniiniiiniicieniene 01/26/2016........ DeutsSChe Bank SECUMHES.............cuuuiiiiiiiiciiiii bbb | et nes 3,085,140 3,000,000 6,125
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd 02/04/2016........ BINP Paribas SECUHIES. .........cuucvruririreriireiieeiere ittt siens | rersesssesessees st esrenes 1,036,610 1,000,000 | ..o 12,008
68389X BB 0 |Oracle Corp SrNt 2.500% 05/15/22... 01/21/2016........ Morgan/JP/SecUrities - BONAS..........ccvwurerrieereriiicieeireseiesesiseeesssiees 2,970,360 3,000,000 14,792
713448  CY 2 |PepsicoInc SrNt 3.500% 07/17/25 01/19/2016. Merrill Lynch 2,086,920 2,000,000 972
91159H  HL 7 |US Bancorp SrNt 2.350% 01/29/21 01/26/2016........ US BANCOM. ..ttt bbbt | b ies bbbt 2,999,580 3,000,000

92826C  AC 6 |Visalnc SrNt 2.800% 12/14/22 Credit SUISSE First BOSION. ..o senssnsns | cesesssensss e enes 3,047,880 3,000,000 9,800
3899999. Total - BoNdS - INAUSEHIAl GNA MISCEIANEOUS...............ooueviveieieiiieccteteccteeteeete ettt ettt et et saetetee eteaetesessaseesesesseseseseseesesssaesesesseaesessssesesesseaesessssesesansesesessssetes s eeeses s sesesassese st essesesanseeesesesessesessesetesesessssansnsesesesassssessssesesesasssans | eastesssssetesassssesesossssesassseesessassesanereeen 18,215,120 | oo 18,000,000 | ...ooovivriiieeeceec 43,697
8399997. Total - Bonds - Part 3 ..18,215,120

8399999. Total - Bonds ..18,215,120

9999999. Total - Bonds, Preferred and Common Stocks ..18,215,120
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Annual Statement for the year 2016 of the NATIONWI D E ASS U RAN C E CO M PANY

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
o 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
Bonds - U.S. Government
912828 ET 3 |U S Treasury 01/15/2016 TIPS.........ccccooovuvvrinnenens o [ 01715/2016. | MALUTItY.......coooecceieceeceeceienes | e | oo 14,366,040 | ..... 12,000,000 | ..... 15,498,015 | ......... 14,398,576 | ..... (449,509) | ....... (18,267) | ..o | coererers(ABT,TTO) | | v 13,930,800 | ..o | e 435,240 | ....... 435,240 | ..... 143,660 | 01/15/2016.
912828 KS 8 |U S Treasury Nt 2.625% 02/29/16.........c..ccc0uuee .. [ 02/29/2016. | MALUNItY......covvorieeriisniisesissnissniinnns | coveessniessssssssnnins | aeveesnnees 25,000 | ............ 25,000 | ..o 24,902 24,998 2 25,000 0 328 | 02/29/2016.
0599999. Total - BoNds - U.S. GOVEIMMENL..........vueuieeriiiciieesiie s ssasisanis | oiisss s | oo 14,391,040 | .... 12,025,000 | ..... 15,522,917 | ......... 14,423,574 | ..... (449,509) .(467,774) 3,955,800 RO 435,240 | ....... 435,240 | ..... 143,988 XXX
Bonds - U.S. Special Revenue and Special A it
312905 KJ 0 |FHLMC REMIC Ser 1060-X .. [ 12101/2016. | Paydown............cooovrvvimriiereiieniieniiiens | e 6,700 ...6,630 (74) . (74) 0 319 | 03/15/2021.
31358T L8 0 |FNMAREMIC Ser 1993-33 ZB . [12/01/2016. | PaydOWN. ... | cevienns 6,412 ...6,295 (118) 0 275 | 03/25/2023.
31359U YS 8 |FNMAREMIC Ser 1998-58 CI ZB.... .. [ 12/01/2016. | Paydown... 9,380 ...9,469 157 0 335 | 10/25/2028.
313603 2H 4 |FNMA REMIC Ser 1990-35E... .. [ 12/01/2016. | Paydow! ...439 437 2 . 0 29 | 04/25/2020.
313603 JJ 2 |FNMAREMIC Ser 1989-90E... .. [ 12/01/2016. | Paydown... . ...253 236 (4) B ..232 0 11 | 12/25/2019.
3138EA MJ 3 |FNMA Pool #AK5760 3.000% 04/25/42.... o [12101/2016. | PaYAOWN..........coovverriirriieneiiereiieneiiens | ceevieeesisnssisnsiinns | v 1,273,321 | ... 1,273,321 | ... 1,324,253 | .......... 1,321,897 | oo | i (48,576) | ....cvovrrrinne I [ 1,273,321 0 25,634 | 04/25/2042.
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... .. [ 12/01/2016. | PaydOWN..........ooriveniiniiissiissiissiinns | sovvesssisssssssssssssns | covennees 110,771 | ... 110,771 | ... 111,584 111,569 (799) . 110,771 0 | 2,141 | 06/25/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ........cc. couiuiiieuiiieiiiis e sssnsssnees | cnnees 1,407,122 | ....... 1407122 | ....... 1,459,021 | ........... 1,456,533 | ..o () (49,412) | oo 0 |.n(49412) | o0 | 1,407,122 | ..o [0 0 | oo 0. 28,744 XXX
Bonds - Industrial and Miscellaneous
126650 BS 8 |CVS Health Corp ABSPTC Nt......ccoovoeriiicciis I . | 12/10/2016. | Redemption  100.0000..........ccccuwiemiins | covvenmniieriiinsnniians | cceieeeees 29,115 | oo 29,115 | oo 37,489 36,893 | .o | s (AL P P (7,779) | oo | s 29,115 0 | 1,197 | 01/10/2032.
3899999. Total - Bonds - Industrial and MiSCEllANEOUS...............ruuiriiiiiiiiiiiiiiiin corviisssiessss s sssssssssessssssssssssssssssssssnss | aoneennnec @ 119 | v 29115 | oo 37,489 36,893 0 )| . (7,779) (VN 29,115 |0 | (I 0 [ 1,197 XXX
8399997. Total - Bonds - Part 4.........ccccocooriiinicinniciicines 15,827,277 | ..... 13,461,237 | ... 17,019,427 | ......... 15,917,000 | ..... (449,509) ) IS I [V (524,965) | ....oocvvvennnc 0 | 15,392,037 | ...cocccceel0 | s 435,240 | ....... 435,240 | ..... 173,929 XXX
8399999. TOtAl - BONAS.........oovooovveeeeceeeeeeeeeeeeee oo 15,827,277 | ..... 13,461,237 | ..... 17,019,427 | ......... 15,917,000 | ..... (449,509) 1 .(524,965) | ..o | 15,392,037 | ..ccoceonnl0 | 435,240 | ....... 435,240 | ..... 173,929 XXX
9999999. Total - Bonds, Preferred and Common Stocks 15,827,277 XX | . 17,019,427 5,917,000 | ..... (449,509) ) .(524,965) | . 5,392,037 |....cccc.......0 | o 435,240 435,240 | ..... 173,929 XXX




Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

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 2016 of the NATIONWID E ASSU RANC E COM PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Other Short-Term Invested Assets

I Nationwide Cash Mgmt Partn...........cccoooviiiiiinciiisniicsciicns ‘ ........... | . ‘ 12/30/2016. | Various 12/30/2017. ] ............ 3,988,952 | ...ooviriiiiniinns | o | e | e | o 3,988,952 | ........... 3,988,952 | ..ooooviiianiiians | o | 0.420 | ..... 0.147 [MON.. | e 191 |

9099999. Total - Other ShOMt-TEMM INVESIE ASSEES.........urueuriessrieserieseriesaries e eess s eees ek oEEE SRRkttt | eonniesaa 3,988,952 0 0 0 .0 ;0,9 ST [P 3,988,952 | oo (O [ 0 [ XXX XXX XXX | s 191 | s 0
9199999. Total - ShOM-TEMM INVESIMENLS.............cveerieeriieeciee e e stes st | ceneenniens 3,988,952 0 0 0 .0 XXX v | s 3,988,952 | .coocoonrinnn () [ 0] XXX XXX XXX | 191 | 0




Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

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



Annual Statement for the year 2016 of the NATIO NWI D E ASS U RAN C E COM PANY

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 113,514 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 113,514 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 113,514 | XXX
0599999. Total Cash XXX XXX 0 0 113,514 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4,846 | 4. April 210,315 | 7. July. 73,401 |10. October. 137,420

2. February 74,189 | 5. May. (744,354) | 8. August. 217,132 | 11. November 135,935

3. March 130,576 | 6. June 190,890 |9. September. 102,360 | 12. December. 113,514

E26
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Annual Statement for the year 2016 of the NATlONWIDE ASSU RANCE COM PANY
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

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the

NATIONWIDE ASSURANCE COMPANY

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 Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas... For protection of state's ph's. 110,746 121,266
5. California.......cccccoovvimuriinnrinncnens
6.  Colorado....
7. Connecticu
8. Delaware.....ccccouuervvmrerreiennen DE | o
9. District of Columbia
10.  Florida ......B.... | For protection of state's ph's 577,627 580,377
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 121,820 133,392
12.  Hawaii HI .. .
13.  Idaho. ID|.. . | Workers compensation 276,864 303,164
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts............cccooemeruunccd MA | ..
23.  Michigan M| e
24, MIinNeSota........covvrvecveerecrerrend
25.  Mi ippi
26, MISSOUM....ooorcrerriirciiienrireniinad
27. Montana........c.ooeveeeeevmeriereceienns
28. Nebraska
29.  Nevada......ornerinnerinnend
30.  New Hampshire.
31, New Jersey.... .
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 233,838 236,150
33.  New York.
34, North Carolina
35.
36. For protection of all ph's 2,116,214 2,126,290
37.
38.
39.
40.  Rhode Island.
41, South Carolina..........cccoewvevernnunes SC | s
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRginia.. .o
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53.
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,116,214 2,126,290 1,320,895 1,374,349
DETAILS OF WRITE-INS
5801.
5802.
BB03. s | s
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)
(Ling 58 @bOVE).......cveeereeereerserreenee XXX XXX 0 0 0 0
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