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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
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 52,353,866 | ........... 339 | . 52,353,866 |...ccoeovvrrieririiienns | e 52,353,866 | ........... 33.9
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............c.covrereereee | coremeeneeneereeiseinnnens | cerereereenn 0.0 [ e | et | reeeereesenes s (0] IO 0.0
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 obligations.............ccccvvecveeeeieiesieeeieens | cvvveevenas 6,513,175 | ............. 42 | i 6,513,175 | .o | e 6,513,175 | ............ 4.2
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.. ...14,866,180 |....
1.513 AlLOHNET ... ssssssssssssssnssns | sesssssnsssssnssonssnnss | erenssensens0:00 | e,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccoccooet | conrvennivnnnnns 65,304 | ............. 0.0 [ oo 65,304 | ..o | e 65,304 | .....c...c.. 0.0
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 ..ottt sttt ssssssnns | coneines 20,225,959 | ........... 131 | o 20,225,959 | ..o | e 20,225,959 | ........... 13.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . .vvevvreereereiseiseieie ettt ensensennns | eeesnees 49,887,334 | ........... 323 | e 49,887,334 | ... | v 49,887,334 | ........... 32.3
2.2 Unaffiliated non-U.S. securities (including Canada).............ccocvvvevereercseeiins | ovvvivennes 8,574,997 | ............ 55 | e 8,574,997 | ..o | v, 8,574,997 | ............. 55
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)............ccoeveervverevens | covvereereeeriereeenisniens | eeverrnnenn0.0 [ e XXX e XXX
10. Cash, cash equivalents and short-term investments............cccccueuvevieeiesieiieieien | cevveieinns 1,826,441 | oo 1.2 | i 1,826,441 | .oooveeeeereieeis | e 1,826,441 | ............. 1.2
11, Other INVESIEA @SSELS..........vvvrririirrieerneneeneese s | eoenssesssssees 216,936 | ...ceoe0.1 | e 216,936 ..o | e 216,936 | ....ccooucen. 0.1
12, Total INVESIEA @SSELS. ...t | oreiees 154,530,192 | ........100.0 | ........ 154,530,192 | ..ovovvrerirriei (V) [ 154,530,192 | ......... 100.0
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Annual Statement for the year 2016 of the NATIONWIDE 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 2016 of the NATIONWIDE 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 308,390
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 755,388

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ooviuiveieiceece et 1,262,361 2,017,749
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 0
4. ACCTUAI OF GISCOUNL.......cvueeeeeteiteeteetseetseess s s b s8R 8 18111

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0
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 2,109,203
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 0
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 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 216,936
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 216,936
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 142,734,917
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 18,904,914
3. Accrual of discount 9,556
4. Unrealized valuation increase (decrease):
A PAM T, COIUMN 121 ceeteieeseetsee et cessseeses s s s8££ 8RR 838,556
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 (1,730,073) (891,517)
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 1,513,534
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 9,264,911
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 519,677
8. 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
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, Section 1, Column 17...
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
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 152,486,816
11, Deduct total NONAAMITIEA @MOUNTS...........cvuceuceecieeieeiseei sttt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 152,486,816
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Annual Statement for the year 2016 of the NATIONWIDE 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... ....52,406,671
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNTIES........ccuevereies [ ererrseeieiseresesisiesesessenisnens | one
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
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. Totals. ..o | e 21,391,853 | ..o 21,525,843 | ..o 21,485,234 | ..o 20,118,121
Industrial and Miscellaneous, SVO Identified 8. United States..........cocoovvvvvenes | e 70,113,293 | oo 69,834,044 | ......cccovvrin. 717,036 | oo 68,683,487
Funds and Hybrid Securities (unaffiliated) 9. Canada.......ccocoveeveeeeieieiens | e 7,569,234 | ..o, 7,523,261 | oo, 7,579,562 | ..covvvvererrrne 7,550,000
10. Other COUNMES.....cccerrerrreres | croreeeserersrreaneens 1,005,763 | ...oovvvreeirrenniens 1,052,090 | ..o 1,007,690 | ..cvirerrreriencnens 1,000,000
11, TOtalS. e | v 78,688,290 | ...oovovvreririinnns 78,409,395 | ..o 79,704,288 | ..o 77,233,487
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...... | ...cccccruvvennce 152,486,814 | ....covvovvvvis 156,436,182 | ..ovvverrrrrnnn 149,094,526
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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE 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 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..

4.7

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

Totals

............... 2,035,151

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 INSURANCE 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

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)

....5,025,649
....5,148,210

12,536,893
11,011,150

....28,795,495
....11,608,866

30,273,039
33,611,569

42,707,072
26,101,343
4,007,289

3,697,750
2,174,836

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




Annual Statement for the year 2016 of the NATIONWIDE INSURANCE 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 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)
. Total Bonds Current Year
10.1 NAIC 1 7,496,445 | ............. 55,808,865 |............. 39,036,142 |...ccovvuenne 2,081,448 |...cccceenee 15,780,447 | oo (V1N 120,203,347 | oo 78.8 | ot XXX e [ e XXX e [ i 116,505,597 |...coovvvncen. 3,697,750
10.2 NAIC 2 5,148,210 |....ccee.... 11,011,150 | .o 11,608,866 | .....cecoeeerre.507,953 | o0 | 0 28,276,179 | oo 18.5 | oo XXX s e e XX | e 26,101,343 | .o 2,174,836
10.3 NAIC 3... 4,007,289 | ... .0 . . ..4,007,289 ..4,007,289

104 NAICA......coiiiieceeiceeseeeeeeieeeseesssesssesesessssssssssssesssees | (Q)eveeeeieeeeienns 0 | oevreereeieieeieeenend0 |0 [0 |0 | 0 |0 000 b XXX e e e XX | e 0

10.5 NAIC ..o ssissesssssssesssssssessesesens | (@)erieieeeieiesiinn 0 [ covrereereeeieieieeeen0 | e | 0 | e | 0 | (€0 | 0.0 [ b XXX e XXX [ e 0

10.6 NAIC6....oovverererecreieereeeesssesseeesssessssssessssssessssssesessnses | (Q)eveiieeiiiceiiinns 0 0 0 |0 | 0 L Q)i 0 0.0 [ b XXX i e XK | e (] 0
10.7 TOAIS. ..ot esns | crsesnssenans 16,651,944 |............. 66,820,015 |............. 50,645,008 |............... 2,589,401 |.............15,780,447 | ..cceovvveveivrvereen0 | (D)......152,486,815 | ..o 100.0 [ e XXX s [ e XK s [ i 146,614,229 |............... 5,872,586
10.8 Line 10.7a5@ % Of COL 7.....o.oveveririeiceeiceseceenceeneiees | cvvveieiesisieieninnns 109 | oo 438 | oo 332 | e, 17 | 103 | 0.0 | i 100.0 |l XXX e b XK i [ e XK | e, 96.1 | oo 3.9
. Total Bonds Prior Year

11.1 NAIC 1 ....5,624,350 |............. 57,789,728 ..24,480,125 |............... 2,968,760 |.......... 15,711,173 | .oooeoee e XXX s [ eeee e X | XX K e 0 [ 103,574,136 |..ccvvvneee 3,000,000
11,2 NAIC 2uceceeeseess e ssssssesssssssssssssens | svensesssssnsenss 192,190 [ vevvcvinns 18,266,925 LGA4459.472 | 752,376 | .ocvevererenreniennens | eevrinee XXX oo e XXX e e XXX 0[N I 31,392,980 |...cccovvvnne 2,218,589

L0IS

11.3 NAIC3
11.4 NAICA4...
11.5 NAIC5
11.6 NAIC6
11.7 Totals . . 3,721,136 | ool A5, 71173 | XXX [ e XK [t XK e
11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiiiiisisiseseissssissiensnisnins | sressesesenssssssssenas L I I 54.3 | i 27.8 | s 2.7 2 [ XK Lo XK Lo XK
12. Total Publicly Traded Bonds
12.1 NAIC1 4,496,445 |............ 55,808,865 |............. 38,338,392 |....cocvvnnee 2,081,449 | ...cocvvenne 15,780,447 | ..o | v 116,505,598 103,574,136 | .coovvvverreirirennns 739 | 116,505,598 |........... XXX
12.2 NAIC 2 ...5,148,210 |.... ...8,836,313 11,608,866 | .o 507,953 | e | e | 26,101,342 A e 31,392,980 | ..o A 26,101,342 | ... XXX
12.3 NAIC3 007,289 [ oo | s | e | et | et | st 4,007,289
124 ...0
125 0
12.6 .0
12.7 TOAIS..c.oeee s | e 13,651,944 | ............. 64,645,178 | ............. 49,947,258 |............... 2,589,402 229
12.8 Line 12.7 asa % of Col. 7..... . .93 A4 . 18 8. .00 ... 100.0 |..
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccccvvviris | orerererereririrerirnad 9.0 | vvviiin A2 328 | e, 1.7 96.1
13. Total Privately Placed Bonds
13.1 3,697,750
132 2,174,836
13.3 .0
134 0
135 0
13.6 .0
137 OIS | e 3,000,000 |......creveee 2,174,836 | .oovvrnns 697,750 | .evevcrveernnrereeen0 [0 [0 [ 5,872,586 . T e XK [, 5,872,586
13.8 Line 13.7 as a % of Col. 7..... - 511 | 370 | . 119 .100.0 |.. . 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......cccovrrinne | cornrererrernninniienas 2.0 | s 14 | e 0.5 | 0.0 0.0 | 0.0 | KRS RN 0,9, SOOI PPN 0,0, CONTNTI DUTRTITD, 0.0 CORITNTIE DTRONTN, 0,0, CONNNTR RO 3.9
(@) Includes $.....5,872,587 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 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 INSURANCE COMPANY OF AMERICA
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 1SSUET ODIGALIONS.......cvuivieiciiieireie et esseesseetsssennes | ceseenesessesesssssnesssnns | sereseseeens 36,741,117 | v | e | e 15,612,749
1.2 Residential Mortgage-Backed Securities... . ...26,389
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.
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
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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 ISSUET ODlIGAtIONS........cvveiieieiiiieieiiieie sttt ssssesessses | cetesesssessssssesesssesess | sresesssssesessnsssssessesees 6,513,175 ....6,513,175 |.

5.2 Residential Mortgage-Backed Securities... ,460,709 |. ..6,504,466 14,878,678 | .. 14,878,678 |.

5.3 Commercial Mortgage-Backed SECUMEIES............vurirrcirieiiiriirieiies [ ereeneissieeensiseenneins | reresseessissseenesssesenns | sreenesssseenesssessesnsines | soeseenssessessesssensenness | eonssesseenennssensenssensens | sernerers s KKK urreenernnee | wreenevnseneenneenssenees 0 | oo 0.0 [ | 000 [

5.4 Other Loan-Backed and Structured SECUMLIES...........covveeirieeiriieienins [ [ | einiesnissssssessnssissens | eveienssieessssssssssesesnns | evesnsssressnsesssnseesens | arenseress XKKurererensnres | orsnsssesessnsessssnsenens 0 ooveeieieieeneend0.0 [ | o000 [

5.5 TOAS. ..ot |eeneeenennn 200,709 [onnne......6,504,466 | ............10,226,321 |..............2,032,659 |................ 167,698 | ....... XXX (ooovorveroes | v, 21,391,853 21,391,853
Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations............cccocveveveveireieiiesie s | ceenenennn 10,965,577 | ........... 14,426,029 | ............ 30,567,575 | ..o | v | e )0, 0 I U 55,959,181 A [ 51,152,309 | .cooovvieeeeeenn36.5 [ 53,086,594

. XXX 138,822 | .... 0.1 .. 180,305
........... 8,725,650 | ..o | e | eeeeenen XK X | ceeen.20,225,959 3 ... 10,032,806
507,953 ..o | e XXX [ 2,364,330 | oo 16 2,519,189
554,738 | oo [ 2,9, ST [ 78,688,292 | ......occoceeeen 516 | 63,884,609

138,822 |.
............ 17,225,959
.............. 2,364,330
............ 72,815,705

6.2 Residential Mortgage-Backed Securities...
6.3 Commercial Mortgage-Backed Securities.
6.4 Other Loan-Backed and Structured Securities
6.5 Totals

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 INSURANCE 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 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
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0
Bond Mutual Funds Identified by the SVO...

10. Total Bonds Current Year

10.1 ISSUET OBlIGAtIONS.......cvvrverirririreieieiresssiesssieseseseiessesssssesssssesssnssnnns | ceneeennnes 10,965,577 | ........51,167,146 | ............ 37,080,750 | .vovvveeirirrinieinn 0 [ 15,612,749 | .......... 0.9 N IR 114,826,222 | ...coovvevvrernne 75.3 | oo XXX s [ eerreeee e XXX s [ i 111,953,635 |..ccovrenee. 2,872,587

10.2 Residential Mortgage-Backed SeCUNties.........cccovvrvreererenrercinrenens | veveinnnnnn 2,480,000 |..............6,567,670 | ..oooveeee 3,773,489 |.............2,081,448 | ................ 167,698 | ....o.... XXX oovorvvees | v, 15,070,305 | ..o 9.9 | XXX | v XXX | e 15,070,305 | ...oeveveeeie 0

10.3 Commercial Mortgage-Backed SeCUNtIES. .........covererrenreneninrenenns | verennnnnn 3,006,622 |..............8,433,687 | ..o 8,725,650 | ..cevereerieieienennd0 [0 [ XXX [ 20,225,959 | ..oovvieririne 13.3 [ XXX i e XXX s [, 17,225,959 |.............. 3,000,000

10.4 Other Loan-Backed and Structured Securities.. ....1,065,119 2,364,330 ...2,364,330 .0

10.5 SVO Identified Funds ., ST TR 0.0, SO ISR o ¢ SRR [FTRORRR RN B [PVRRRRRN 0 ooereeeeeeeend0.0 [ XX e e XK e [ e 0

10.6 TOAIS....vveeeeceeecr e sesssseeensenenns | seeeenennees 16,001,945 | ...........66,820,015 | ............ 50,645,008 |..............2,589,401 |............ 15,780,447 | ...c.ceoovvvvrvrecnn0 [ 152,486,816 | ....ocovovrreeen 1000 [ o e XXX [ XRX e [ 146,614,229 | .............. 5,872,587

10.7 Line 10.6 @52 % Of COL 7...vvviveirneiescnsisssnsnssssneensesnenssnsees | envennenssnnenrneene 1009 [ ovininninieineencd38 [ v, 332 | LT [ 103 | 0.0 | 100.0 [ooovrreeeeee XXX e [erreneee XXX s e XX i | v, 96.1 [ e 39
1. Total Bonds Prior Year

11.1 Issuer Obligations............ccccvevvrnenne ..2,628,095 |... .59,854,699 | .. 15,398,314 ..108,289,629 veneen.106,071,040 | .. 2,218,589

11.2 Residential Mortgage-Backed SeCUrties..........covvuvrerieninreiniereinenis | vvrreeeneens 2,996,255 |...ccovenne. 8,142,210 |.............4,923,998 |..............2,968,760 |.......ccc.o..... 312,859 | oot XXX e [ e XX XK | e XX K e | i 19,344,082 R 19,344,082 | ..o

11.3 Commercial Mortgage-Backed SECUMHES.............cceverieiriiicieeiieisiies e | erreieieninns 7,440,552 |........e.e.2,592,254 | ...ooovrieiieeeiiienn [ evevieeeinieeisieieens | e XK Lo e XXX e [t XXX [ 10,032,806 | ....coccevevirrnne. T2 | 7,032,806 |.............. 3,000,000

11.4 Other Loan-Backed and Structured Securities.............c.ocovevveveeeeees | eeererereeinnns 132,796 |....ocoeeeannd 619,193 | .o 1,014,824 | oo 752,376 | e | eeeeee e XXX e | e e XXX s [ e XXX s e 2,519,189 | oo 18 | 2,519,189 | .o

11.5 SVO Identified Funds XXX XXX oo | e e XXX e Lo XK [ e XK e e XK e e e XK X [, XXX XXX,

11.6 Totals...... .76,056,654 15,711,173 134,967,117 5,218,589

11.7 Ling 11.6 858 % 0f Col. 9..vviieieeririieissnieessienscssisnsnsnisnessnensnnes | sersemsseenssnnnneensdb ] | i 54.3 | T8 | i 27 | s (V2 D 0.¢ G I ©.0, S S 0.0, S [y 100 X0 ) [SIND ¢ ¢ G [P 96.3 | oo 3.7
12. Total Publicly Traded Bonds

12.1 ISSUET OBlIGALIONS. ....e.ceeeeieeceeieireetei ettt steeeeens | eesnesnees 10,965,577 | ............ 48,992,310 |.....c...... 36,382,999 | ..o [ e 15,612,749 | .......... )0.9 I IR 111,953,635 | ..o 734 [0 106,071,040 | e 757 | 111,953,635

12.2 Residential Mortgage-Backed SECUtiEs...........ccoucveeuiveveeiiieieiieieieis | e 2,480,000 |.............. 6,567,669 |.............. 3,773,490 |..coovveee 2,081,449 |........cc....... 167,698 | .......... )09, CRNIN U 15,070,306 | ..oocvvevereeennn9.9 | 19,344,082 | i 138 | 15,070,306

12.3 Commercial Mortgage-Backed Securities.... ...8,433,687 |.. ....8,725,650 .17,225,959 17,225,959 |..

12.4 Other Loan-Backed and Structured Securities...........cccccovevvveveevcceen [evviiieenennnnn 139,746 | ool 651,512 |.coeveeee. 1,065,119 | ..ooieieeeeenn 507,953 | oo | et e XXX e e 2,364,330 | oovoeiieieeeen 16 2,519,189 | 18 2,364,330

12.5 SVO Identified FUNAS.........ccccoevieereieniieesceesiesseeesneesneens | eonreeere XX K veniinien | eereeeeee KXo [ v XXX | evvieeee XX K | v XKt [ | evvveisssssssessnsssenenns (O IR o X0 [ ITROTOD. 0.0, GRS [STROID 0.0 CoRors [PTRor oo

12.6 TOAIS. ...t | creeenen. 18,601,945 | .......64,645,178 | ........... 49,947,258 | .............. 2,589,402

12.7 Line 12.6 252 % OF COL 7. eeessessseseennnies | eeensessnsnneeinnenn 003 | covvevireinsnnenend 1 |34 | 1.8

12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....
13. Total Privately Placed Bonds

13.1 1SSUET OBlIgAtioNS........c.cveviieeeirieeeieeeseee e sesnsesees | evsnnennnsnsensssnsnsesnnnnns | oevnnenneney TT4,830 [ i 097,750 [ i e | e

13.2 Residential Mortgage-Backed SECUMIES. ..........ceuirririiieiriiieriieiniees [ orreieieisieieisisesiinns | eeriesstsssesessssssessssess | enseresesssssssssssesessssnss | essesesessssesessssssessssens | essesessssssessssnesessnsnss | sresesenes

13.3 Commercial Mortgage-Backed Securities.

13.4 Other Loan-Backed and Structured Securities..

13.5 SVO Identified Funds

13.6 Totals

13.7 Line 13.6 asa % of Col. 7.... . . .

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.............ccccccevverveveies | covrveverererirernnn, 2.0 | v 14 | i 0.5




Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
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...........ccviiuurireriiiiircrierinireieiesssiee et eseniens | eseseseseesiess s TO8A7,574 | oottt | erbreie sttt | seeb e 10,847,574 | ..o
2. Cost of short-term investments acquired 308,455,440 | ...
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...........c.eriiieuriiieiriieieiteie et esen | ensesessentseb e b sttt nnes 317,899,978 | ..ottt etes | ettt ettt b s st e e seetebenetes | etebeteter e it et et ettt er et e e ntene 317,699,978 | ..o
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 NATIONWIDE 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



Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
1370 Standard Building Master Tenant LLC...........c.... [ covvuene Cleveland.........cc...... OH..... 1370 Standard Building Managing Member LLC.......... |.cccocee.e. 08/05/2016] ....coovvee | cevreereerenne 126,435 | oo 126,435 | oo 126,435 | oo | e | e 2,337,627 | ....... 0.600
Drury Cleveland LLC...........cccouvunminniicniivcieeniiinies | ceveens Cape Girardeau........ MO..... [IDSWINNS LLC......cooiiciiiiiiiiniinsiceiesicsiesissiens | cvvnniens 01/08/2016| ......ooovve | corvrrirre 628,953 8,635 8,635 | ..o | e (620,318) | cvevvveeuiiriines 547931 | ... 0.160
Morgan Warehouse Apartments LLC an Ohio Limited
Liability Company | Cleveland.........c.c...... OH..... Morgan Warehouse Realty LLC........ccccovvriinrniinnins [ o, 10/29/2015] ..o | v 1,550,000 81,866 81,866 | ..o o (1,468,134) [ i | i [ | e 1,200,000 | 1.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........ccccooovvvoninnisiniinicnnnns 2,305,388 216,936 216,936 0 |...(2,088,452) 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated.............coorrrirriiirriieses e 2,305,388 216,936 216,936 0 | ...(2,088,452) 0 0 0 0 XXX
4699999. Totals 2,305,388 216,936 216,936 0 | ...(2,088,452) 0 0 0 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
1370 Standard Building Master TENant LLC...........cccviirirenieereeseseee e esnes Cleveland 1370 Standard Building Managing Member LLC...........ccccorenrnennenerenieeeees 08/05/2016. | ...oovoevverenes | ceenee 126,435
Drury Cleveland LLC..........ccccocvriniiininiiseiveriesiens Cape Girardeau | DSWINNS LLC......covrirriniiiciis 01/08/2016. | ....ooocverrins | e 628,953
Morgan Warehouse Apartments LLC an Ohio Limited Liability Company. Cleveland . | Morgan Warehouse Realty LLC...........ccccoovereneercnirirerenne 1072912015, | oo [ e | e 1,250,000 | ..ovoveeeereeeeeeieereieieenes
The Historic Granville Inn LLC Granville Denison University. 04/16/2015. | ....ovvievians [ 750
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EStAtE = UNGFfIIAEA. .......co. oottt es ettt st sessmees | e4eieesee et seseseeeeeeEeeseEseEee8 42 e e 08 4e 8o 08 eE 428 o 2848 1S E 48428 S 08 e 1284084812 E e 428 £ E LA eE e 08 eE 8L E e e h b e b ee s e et e en et et sesensesesantensenane | fessessssssassessesanes 755,388 | .o 1,250,750 | oo 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
‘ Nationwide Affordable Housing FUNG 51 State.......cvveiieieiescse s Wilmington DE TCB Mecklenberg Mill, INC. #8........covoeiirieceiiei s 12/20/2013. | oo e | s 11,611 | | e 50.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated..............cccoooivrrveerecierieneierssessssenae .. 11,611 XXX
4499999. Subtotal - Unaffiliated e 755,388 | ... ,262,361 R XXX
........................ 755,388 | ..ovvvirereernnnn 1,262,361 | o0 XXX

4699999. Totals.........cccocoovnnce
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Stonehenge Investor Il LLC .. | Winston-Salem............ [NC.. | Fully Amortized... . 108/11/2014. | 12/31/2016. | ..oovovveere 8,390 | e [ v (8,390) (8,390) [ covvvvaeeererrerees | ereererreneeemreinerenes [ ereeneenereeneees [ e 0
The Historic Granville Inn LLC.. .| Granville . | OH. | Fully Amortized... . | 04/16/2015. | 12/31/2016. (750) (750) . o [ | 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........c.ccoooeiiiniiiins crirnisiieissciessscsisiines | coveeseennnnnnas 8,390 | .o (U (9,140) 0 0 [CREN0)) [ [ I (L] I (] P 0 0 0
Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 51 State Wilmington | DE.. | Fully Amortized. . [12/20/2013. | 12/31/2016. | ..o | e (11,611) B ) O ooy OOl STOTIURORRRRRS ISORORTRRRRN 0
3599999. Total - Guaranteed State Low Income Housing Tax Credit - Unaffiliated....................... 0 |....(11,611) e (T1B11) | 0 [0 0 [, 0 0
4499999, SUDLOtal = UNAFAIIBIEA. ... ettt ekttt enessnnsnnns | sennrnensreness 85090 | nersserissnereees 0 | s (20,751) 0 0 (20,751) 0 0 0 0
4899999, TOMAIS......oovvervriirsisaeiesesiseeses s esess st ees bbbt eetseeis sttt enssee s ssenssnsssenssennsnsisnnsnnns | oenereenseerns85 390 | evrierierirenens 0| s (20,751) | vvvvrerrirnens (U T (V1 I (20,751) | woovvvvrvrrirnn (U [P (VI I (V18 [P 0 0 0
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Showing all Long-Term BONDS Owned December 31 of Current Year
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
U.S. Government - Issuer Obligati
912810  QF 8 | U S Treasury 02/15/2040 TIPS........cooooummrremmrinreirnniinseissssssessssssssssssinnes | coveees . 14,625,224 |...138.514 ....18,006,784 | ............ 13,000,000 | ......ouuee 15,612,749 | ............ 249,089 | ...........(34,635) | coovvoorrieriins | s [ 2125 | ... 1.736 |FA..co| s 116,698 06/02/2011. | 02/15/2040.
912828 MF 4 |U S Treasury 01/15/2020 TIPS SD.. |.. .30,158,548 |...117.565 35,269,439 30,000,000 33,590,426 539,009 . w1375 213,012 01/19/2010. | 01/15/2020.
912828  UX 6 | U S Treasury 04/15/2018 TIPS.......c.ccooiiiiiiiiiniiiiiiniisiisnissississensssissssssnins | onnees .. ...3,067,112 |...105.523 3,165,692 | ...cccooueve. 3,000,000 3,150,691 50,478 | coooooeee(10,161) | oo | | s 0.125 | ....(0.210) [AO...... | covevvrrernnns 840 06/25/2013. | 04/15/2018.

0199999. U.S. Government = ISSUET OblIGAHIONS. .........vurvrirereiierisseseriesisseesiesissesssssssss s ssssssesssssssssenssnsssssenssssssssanssessensanssessens | sresssssas 47 850,884 XXX | v 56,441,915 | ............ 46,000,000 52,353,866 838,556

0 0 XXX XXX XXX | e 330,550 XXX XXX

U.S. Government - Residential Mortgage-Backed Securities

911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.......ovvirnimnnninsiiisrsenississneens ‘ ....... | [ ........... 4| ........... 1 I 54,120 |..114.524 | .o 59,029 | .o 51,542 52,806 | ..oovierierininiinis | e (1) N (SRR [P 6.750 |...... 5.976 [MON... | covvnirenns 290 | o 3,479 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities................ 54,120 XXX 52,806 0 0 0 XXX XXX XXX | i 290 | oo 3,479 XXX XXX
0599999. Total - U.S. Government . 47,905,004 XXX . 52,406,672 838,556 .(60,689) 0 0 XXX XXX XXX | s 330,840 | ........ 767,779 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivision S

59447T MG 5 |Michigan St Fin Auth ReV REV BUS..........cccveererirerierieisceisesissnesiesissens | eeeens [P I 2| 1FE| oo 3,634,560 |...110.307 3,620,125 R T5) (U DR O 5.000 |...... 2.611 |MN...... v 19,167 | 19,583 | 09/14/2016. | 11/15/2031.

71884A YW 3 |Phoenix AZ Civic Impt Corp Rev Ref Sub S . . 2] 1FE 2,958,125 |...115.864 2,893,051 .(40,232) ......5.000 142,014 | 04/22/2015. | 07/01/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.................... 6,592,685 XXX ..6,205,810 6,513,176 0 0 0 XXX 161,597 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

o0L3

3133TC 6P 8 | FHLMC Structured Ser 2008 M...........cccovueererinrerernrinsineresieinsssssesssssssssesssnsns | sevees . ...12,709 |...114.669 ...14,042 12,498 | oo [ e (10) o | e | e 7.000 ..857 | 10/24/2001. | 11/20/2027.
3138AE U8 7 | FNMA POOI HAITI8E........oucooueeeiererireriseeisseesseisssse s essssssssssssesssssssssenns | soenes . .10,112,309 |...105.554 10,596,963 | ............10,039,366 | ........... 10,106,876 | .coouvveerrcrierinees | eerrrerirnenenne(816) [ oo | e | s 4.000 401,575 | 06/28/2011. | 04/25/2041.
31419B  CT 0 [FNMA POOI#AEQDBT........coouriurviiririrrintiieiiessiessenisssisesiessessssessssissssanens | sovees . ...103.120 ..2,111,685 2,107,643 | oo [ errrereneend(881) [ e | e 3.500 . 5973 | 71,673 | 09/23/2011. | 03/25/2041.
31419L 3D 3 |FNMA POOI #AEQT95........ooviveieiciereseiese st sniens | conies .. 4].. .. . ..103.122 | ... ..2,597,343 2,651,660 | .oooriorrnnnincinns | e (1,642) [ oo | | e 3.500 . T,346 | 88,155 | 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ........viiiiiiiiiisissiieissississssssssssnssrssssssssenssssssssesens | eoesessenes 14,892,549 XXX ] e 15,320,033 | ...........14,618,121 | ........... 14,878,677 0 0 XXX 562,260 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. 21,485,234 XXX | s 21,525,843 20,118,121 21,391,853 0 ] iieeene(57,816) | o0 [, 0 XXX 723,857 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

031162 BM 1 |Amgen Inc Sr Nt .. 104.682 | .o 1,884,271 | oo 1,800,000 1,887,913 [ .o | e (14,999) [ ..ocvvrevereeerneriens [ e [ e 3.875 |...... 2795 [MN......| w8913 | 69,750 | 10/02/2012. | 11/15/2021.
06051G  EX 3 |Bank of America Corp Nt ...100.855 ..1,008,548 .1,000,000 1,001,185 (559) | cevvvererrrinrirenns [ e [ s 2,600 |...... 2540 [JJoor | 11,989 | i 26,000 | 01/15/2014. | 01/15/2019.
067383 AC 3 |Bard (CR) Inc SrNt . . . ..107.046 | .... ..1,070,457 ,000,000 1,067,008 [ ...coomvverrrcrierine | cerereenns (13,938) [ .ovvvrerereereerns [ errerierieeineiiinns [ e 4.400 |...... 2,640 [ ..o | 20,289 | o 44,000 |01/24/2013.]01/15/2021.
12189L AT 8 |Burlington Northern Santa Fe SrNL........c.ocvvnieinineeisee e . .. 102,949 | ... 1,029,485 | .....cceoue. 1,000,000 998,192 | oo | 03 | e | e | 3400 |...... 3427 [MS......| oo 11,333 | 34,000 | 08/11/2014. | 09/01/2024.
151020 AE 4 |Celgene Corp Sr Nt ...104.544 ..1,045,436 .1,000,000 1,044,871 [ .o | oo (T1128) | s [ [ s 3.950 |...... 2,695 |AO..... | coererernn8,339 | i 39,500 | 01/15/2013. | 10/15/2020.
26884T AA 0 |ERAC USA Finance Company Sr Nt . . . ..108.970 | .... ..2,179,398 ,000,000 2,174,836 | .oovvvvcrrerrrcinns | crerrceen(B3,753) [ o | v | s 5.250 |...... 2.777 |AO...... | 026,250 | ....... 105,000 | 06/30/2014. | 10/01/2020.
446150  AH 7 |Huntington Bancshares SrNt..........occueeurenirierieeieienisssesi s . 100974 | v 1,009,741 | coovoovrens 1,000,000 1,001,308 [ ...coovvvrrrcrrerinns | everrrerrneene(TT3) | oo [ [ s 2.600 |...... 2515 |FA..oooo| v 10,761 | e 26,000 |01/09/2014. | 08/02/2018.
46625H JY 7 | JPMorgan Chase & Co Sub Nt ..101.184 ..4,047,348 14,000,000 3,983,157 | oo | e 1,846 [ i | e | s 3.875 |...... 3,939 [MS......| oo 47,792 | e 155,000 | 09/03/2014. | 09/10/2024.
502413  AZ 0 |L-3 Communications Corp Sr Nt . . . ...106.308 | .... ..1,063,075 ,000,000 1,057,945 | ..o | eerreeenne(15,299) | oo [ [ s 4.750 |...... 3.011 | U....... 01/14/2013.| 07/15/2020.
626717  AE 2 |Murphy Oil Corp SINE......couiiiiieisrseie e sssssensnnes | coeres O ISR I FE| o 4,036,480 |...100.500 | .............. 4,020,000 | ...ovvvrne 4,000,000 4,007,289 | ..coovvvevrvrrverinernnen | vernnreeene(T,801) [ | e [ s 3,500 |...... 2.302 |JD....... 01/08/2013. | 12/01/2017.
64952W  CH 4 |New York Life Global FAg SEC Nt.........c.ocvurereerrineierieriseeeseesseeiesssessenens [ s [P RO IOV 1FE| . 697,656 |..... 93.195 652,366 ....7100,000 697,750 | ..o | e 34 | e 2.350 |...... 2.388 | J....... 07/19/2016. | 07/14/2026.
71270Q  EB 8 | Peoples United Bank SrNt........cccovueiviiieiiniineisiseesnsseessissiensssssens | cevees . o 2FE| .. 1,988,180 |..... 98.505 | .... ..1,970,104 ,000,000 1,990,741 | oo | evrirnnene 1,030 | o | e | e 4.000 |...... 4.072 | dJ....... . .80,000 | 06/23/2014. | 07/15/2024.
842434  CQ 3 |Southern CA Gas CO 18t MIG........ovuevemererniicreinsieeeeiceeeiseeseniseseseseiees | coveres O ISR I TFE| oo 2,361,992 |..... 96.004 | .....ccoonenn 2,208,087 | ..covverenn 2,300,000 2,359,635 | ..o [ e 2,357) | o [ | e 2.600 2.293 | D | 2,658 | e 31,893 | 07/25/2016. | 06/15/2026.
89233P  6S 0 |Toyota Motor Credit COm St NL.........couvciiiiiiiniisnicessnssseesieniis | covis [P PPN IOV 1FE ..1,948,869 |..... 99.987 ..1,949,743 .1,950,000 1,949,824 | ..o | 30 | e | e | 1.250 |...... 1262 [AO...... | oo 5,823 | e 24,375 | 10/02/2012. | 10/05/2017.
907818 DY 1 | Union Pacific COMP Ni.......cceuereurrriiieieineriseineesesieisensessssssessesssssssesssenes | eeeees . [ 1FE| .. 999,310 |...101.629 | .... ..1,016,294 ,000,000 999,435 | .vovvererrrreiienins | BT | | e | 3.250 |...... 3.258 | JJociss | e 14,986 | e 32,500 | 08/07/2014. | 01/15/2025.
91159H  HN 3 [US BANCOMP STMT Ni.ooovoeiiriiciieiiniie e sesiesssessssssisessesssessssnsns | voeees JO TR IOV 1FE| cooerie 1,985,360 |..... 92.577 | oo 1,851,534 | .oooovvenne 2,000,000 1,985,936 [ ...ooovverrieciieines | e BT6 | i [ [ s 2.375 | ...... 2458 | | c00eenn20,979 | i 07/19/2016. | 07/22/2026.
913017 BV 0 | United Technologies Corp SINL..........ccrereerremmcirerieeieeisseeseesesssesssenssseeses | eeeens . ...102.784 ..6,886,541 .6,700,000 6,979,038 . (A7,919) [ o [ e [ 3.100 |...... 2.278 | JD....... v 17,308 | 207,700 | 10/02/2012. | 06/01/2022.
942683 AE 3 |Watson Pharmaceuticals INC St NL........ccovveiviicininiencssesseensniees | s . ..109.253 | .... ..2,185,058 .2,000,000 2,191,579 . (70,053) [ vvvverreererinnen | e | e 6.125 2,337 |FA....... v 86,278 | e 122,500 | 01/15/2013. | 08/15/2019.
942683 AG 8 |Watson Pharmaceuticals INC St NL..........covevvereierenniiesssisese e sssssesesssniees | coenes . 2100191 [ e 5,009,555 | .............. 5,000,000 5,008,464 | ......coovvrerereririnns | e (R ) ) [ IR PO 1.875 |...... 1646 |AO...... | ..........23,438 | .......... 93,750 | 01/24/2013. | 10/01/2017.
94974B  FJ 4 [Wells Fargo & Co SUD Nt........oouiiiiiiiiniiiiicsee e | eren . ...100.360 ..5,017,995 .5,000,000 4,998,077 278 | o [ | s 3450 |...... 3457 |FA..... veenrnn06,125 | 172,500 | 02/06/2013. | 02/13/2023.
008916  AK 4 [AGHUM INC SENL...ooviiceeceeesee et essessessenssentes | ceeres | e | 2FE | i 4,582,442 | L 99.419 | ... ..4,523,555 4,550,000 4,569,850 (2,876) [ ..o | e | e 3.150 |...... 3.067 |AO...... | ..........35,831 | ........ 143,325 | 09/28/2012. | 10/01/2022.
89153U AE 1 |Total Capital Canada Ltd SrNt........ccccocvviivirerninrnricnrersscrersnsereninen | e | A v | el IFE ] 10000000.2,997,120 | ... 99.990 | .o 2,999,706 | .............. 3,000,000 2,999,384 585 | ..o | e | s 1450 |...... 1470 [Jooes | 10020,058 | ... 43,500 | 01/10/2013. | 01/15/2018.
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g-Term BONDS Owned December 31 of Current Year

1’013

2 6 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
9 13 14 16 19 20 21 22
Current Year's
Other-Than- Stated
NAIC Current Year's | Temporary Admitted Contractual
Desig- Book/Adjusted (Amortization) /|  Impairment Amount Due &| Amount Rec. Maturity

CUSIP Identification Description nation Actual Cost Fair Value Carrying Value Accretion Recognized Rate of Accrued During Year | Acquired Date
21684A  AA 4 |Rabobank Nederland SUb Ni........ccocomoniinnnnnnsnssnsnnsnsnssessnssssssnsenes | e | D v | e 1FE| i 1,007,690 [...105.209 | ...ccoovens 1,052,090 1,005,763 [(S1S15))] TR RSORORRIO JPOOT 4.625 |.....4.527 |JD.cccci| oo 3,854 | .o 46,250 | 01/08/2014. | 12/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ettt et eeen 56,836,395 | XXX | ... 55,680,387 55,959,180 0 (238,137) XXX | XXX | XXX | ... 481,094 1,665,043 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securi

760985 GQ 8 | Residential Asset Mtg Prod Inc RMBS Ser.........ccccoviiniiniinniieiinisniinncnninns | eonnies | oo | oo | s TFM | s 139,005 |....99.855 | ...cocovvrris 138,835 (REK: 4 1 [ [ (1)) IR [V O 5.910 |.....5.941 [MON... | .cocoovrnnrnn. 685 | oo 8,192 | 01/11/2002. | 01/25/2032.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES..........c..vuvveiieiiniiiiseieiscssnieieisnins | cererssensinnnn 139,005 | XXX [ 138,835 138,821 | o0 [ (16) XXX ] XXX | XXX | e 685 | ..o 8,192 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201................... 2,055,427 (4,466) [ ... | e | e 3.019 |.....2.562 |MON...| ..........5,032 | .......... 30,190 | 05/20/2016. | 06/15/2049.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C.........covcuurvvrivrnericrieriseirineins 5,132,514 | oo | e (G ) [ IR DO 3.525 146,875 | 01/27/2016. | 02/10/2049.
20047T AJ 8 |Comm Mortgage Trust CMBS Ser 2014-TWC ClI 3,000,000 2.530 .70,406 | 02/20/2015. | 02/13/2032.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-CB.........ccovvunerermermerireeineensninseiins | conees | oo | verveennih | i 3,043,111 | oo | e (12,518) [ oovvrererererneiens [ e [ e 2.699 |.....2.253 |MON...| .........6,748 | .......... 80,970 | 02/05/2013. | 12/15/2048.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-...........cccovuvrerirereneerernenivenninee | evneee | [ eoverivecdh | s 3,981,823 4844 | oo | e | s 2459 |.....2.601 |MON...| ..........8,196 | .......... 98,356 | 06/14/2013. | 12/10/2045.
94989E  AF 4 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC......cooovrvevnniinnniinsninnnninnnnins | eviens | oo o | o 3,013,083 (2,503) ....2.978 .81,895 | 01/15/2016. | 04/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ........ou e 20,281,211 20,225,958 | ..o [ e (32,194) XXX 508,692 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities

126650 BP 4 |CVS Health COrp ABS PTC Ni.....ooocveecveeevsscscesssicssssesssssessssssssssssssssssnnses | evveens | oo | evsnnienidh | o 2FE ..2,447,679 ..2,348,081 2,364,329 AT ) IR RO PO 6.036 126,421 | 01/04/2013. | 12/10/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. 2,447,679 ..2,348,081 2,364,329 | ..ccoovvvereeen0 | e (21,372) [ v XXX . 126,421 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o ensssesssnssssnsenes | eovensenes 79,704,290 | XXX | e 78,409,395 | ...........77,233487 | .......... 78,688,288 (291,719) XXX | XXX ] XXX ] e 535,269 2,308,348 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAtONS. ........eveieeiieieireristis ittt | ennions 111,279,964 | XXX | oo 118,328,112 | ..........106,500,000 | ......... 114,826,222 (353,437) XXX | XXX | XXX ] e 893,311 2,590,940 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES...............orv.erveeeceeeemeeeceeeeeeeeeeisseseseeseesesessesessesessessssessssessssessnne | conessenes 15,085,674 ....15,517,897 | ............14,808,700 | ........... 15,070,304 (3,221) XXX 573,931 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 20,281,211 v 20,242,092 20,225,958 | ..cooiniiiiiiennn0 [ (32,194) XXX 508,692 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities............... 2447679 | XXX [ 2,348,081 2,364,329 | .0 | i (21,372) | oo XXX 126,421 XXX XXX
8399999,  Grand TOtal = BONGS.........cvuveririiieririiseiieiitiesssisseses bbbt nsnines | erenines 149,094,528 | XXX | .o 156,436,182 | ..........143,403,150 | ......... 152,486,813 (410,224) XXX | XXX | XXX | e 994,631 3,799,984 XXX XXX
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Sch.D-Pt.2-Sn. 1
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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 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 - U.S. Special R e and Special A
59447T MG 5 |Michigan St Fin Auth ReV RV BAS.........covriiiririiicriecese e 09/14/2016........ Goldman Sachs & COMPANY.......ueureireiieiieeieeerseesesenseeseesnsesseesssseseessesesensessensssessessessssssses | eoeeesassessesssssssessessnsassessessssessessessnsanss | sessesnea 3,634,560 3,000,000
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENTS. .. ... vuueieierisiresseesserssessssesssasssssesseesseesetes | ee1eessaeesaeesseeEseeE8seeE 40884088488 oEE £ L8181 4EE84EEE4EE 40888414 E 8oL 8oL E L84 E 484 EoLE 1oL E L1484 EE 40840118408 E ke R e b e Hieebseebbsee ettt ettt | snissisas 3,634,560 3,000,000 0
Bonds - Industrial and Mi:
06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201.........ccivvimiieriieiesiiisiesieissssssesesssssessessseses | eesessesessnes 05/20/2016........ Bank of AMerica BISD DEAIET.............c.cocuevvreieeiicieieeeeeeeeieee ettt en s 2,059,894 2,000,000 1,006
12593Y BC 6 |Comm Mortgage Trust CMBS Ser 2016-CR28 C 01/27/2016 Deutsche Bank Securities. 5,149,867 5,000,000 4,406
64952W  CH 4 | New York Life Global Fdg Sec Nt........ccouvvrvriniriviniirerniineins 07/19/2016........ VIHOUS ...ttt | enb bbb 697,656 700,000 366
842434  CQ 3 |Southern CA Gas Co 1st Mtg. 07/25/2016........ VIHOUS ...ttt | et 2,361,992 2,300,000 9,136
91159H  HN 3 {US Bancorp St MT Nt 2.375% 07/22/26...........cccoveviiiiiriniiieiiecicisississsiesiesissaissssnies | sevesssiiinsins 07/19/2016........ US BANCOM.....ouiiiiieiiicis ettt bbbt bbb | oebsessee s e b s s b st bbb aes 1,985,360 2,000,000
94989E  AF 4 | Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC 01/15/2016........ [WEIIS FAIGO. ... ettt | doenssne s ens sttt 3,015,586 3,000,000 4,963
3899999. Total - Bonds - Industrial and Miscellaneous ..15,270,355
8399997. Total - Bonds - Part 3 ..18,904,915

8399999.

Total - Bonds

..18,904,915

9999999.

Total - Bonds, Preferred and Common Stocks

..18,904,915
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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
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
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1...... L[ 12/01/2016. | PAYAOWN.......ovnverrerircrieiieerieeienisseins | ceersensesesssessesnnns | e 8,977 | covvvverens 8,977 9,426 ...9,207 (230) (PX0) ) ISR IO 8,977 0 307 | 06/15/2028.
912828 KS 8 |U S Treasury Nt 2.625% 02/129/16........ccourmvrennes . 102/29/2016. | MALUNItY......covvvrienissniisenissnissniinnns | cevvessnsssssssssnnssens | aeneennees 90,000 | ............ 90,000 | ............ 89,648 89,991 9 | | e 9 | | 90,000 0 [ 1,181 | 02/29/2016.
0599999. Total - BONAS = U.S. GOVEIMIMENL. ... veuitiirseresstis st rs e eess stk | srsenesenes 98,977 | oo 98,977 | oo 99,074 99,198 0 (221)] . 0] s [24))] I (V)] [ 98,977 | .o 0 [ (V] [ 0 | 1,488 XXX
Bonds - U.S. Political Subdivisions of States
667027 YP 5 |Northside TX ISD GO Ref SerD......ccccviveniiineiins I . | 06/15/2016. | Call  100.0000.......c.everirmmremrirnrenininns | serssnessmrssnssensssess | creees 2,030,000 | ....... 2,030,000 | ....... 2,123,258 2,035,151 | oo | v (5,151) | cvovvvernrnines [ [N D] T [P 2,030,000 0 [ 50,750 | 06/15/2023.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccuiiiiiiiiiiiiins i ssnssssssssssssiiens | onsions 2,030,000 | ....... 2,030,000 | ....... 2,123,258 | .......... 2,035,151 | oo 0], (5,151) 0 (5,151) 0 | o 2,030,000 | ..o 0 [ (V] [ 0 ] 50,750 XXX
Bonds - U.S. Special Revenue and Special A it
31331L  QZ 4 |Federal Farm Credit BK Bd......c.ccooovviviirniriniinns . [ 10/03/2016. | MALUTIEY. .....ccvveeveceeireiieieeeireerseisseinns | ceeesessesssseesenssnees | eeveneeens 500,000 | .......... 500,000 | .......... 540,000 502,953 | ..o | erreerenne(2,953) | i | eerreernnn(2,953) | o | i 500,000 0 29,375 | 10/03/2016.
3133TC 6P 8 |FHLMC Structured Ser 2008 M . [ 12/01/2016. | PAYAOWN.......vonverrireereiieiieerienienireins | ceersensenesseesssinnes | e 2,321 | . 2,321 2,409 ..2,371 2,321 0 91 | 11/20/2027.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41. ... | .. [ 12/01/2016. | Paydown... ettt | s | s 2,867,187 | ....... 2,867,187 | ....... 2,888,019 2,886,700 2,867,187 0. 69,398 | 04/25/2041.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.............. L[ 12/01/2016. | PAYAOWN.......covnvirrirririieiieniiesieninins | cevrienienssssesssesnnns | vevereeens 520,327 | .......... 520,327 | .......... 536,506 535,707 | .o | wereeene(18,379) | o | verereeeee(15,379) | v | i 520,327 0. 11,080 |03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.............. . [12/01/2016. | PaYAOWN. ... | covvesnnesssnssssnnisnns | ceveeees 754,771 | oo 754,771 | oo 795,930 795,103 ...754,771 0 . 15,390 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES......cci.  overiirrreriisineessssrssssseessssssssesssssssssssssssssessessessasssessessasssasses | nssans 4,644,606 | ....... 4,644,606 | ....... 4,762,864 ..4,722,834 4,644,606 |............... 0 [ (U I 0 ... 125,334 XXX
Bonds - Industrial and Miscellaneous
126650 BP 4 |CVS Health Corp ABS PTC Nt .1 12/10/2016. | Redemption ~ 100.0000.................. 117,192 133,488 | ..o | e (16,297) L A17,192 0 3,867 | 12/10/2028.
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser. . [ 12/01/2016. | Paydown............. [y v ) 41,468 (3) 62 62 | .o 1,581 | 01/25/2032.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........ciuuiiiriieiiiisiiiisiiiiiiins cerisiis st snsensnnis | cesssniens 158,720 | oo 158,720 | oo 178474 | v 174,956 | o0 | e (16,300) | .ooovvveenec0 | oviinnnes(16,300) | vvvvicnnecnn0 | i 158,657 [ iviiiiinnen0 |62 | 02 | 5,448 XXX
8399997. TOtAl = BONAS = PAM 4.ttt 6 e bbbttt | senian 6,932,303 | ....... 6,932,303 | ....... 7,163,670 27,032,139 | 0 [ e (99,900) 6,932,240 |0 |62 | 82 | 183,020 XXX
8399999. TOHAI = BOMAS..... etk bbbt | s 6,932,303 | ....... 6,932,303 | ....... 7,163,670 7,032,139 | 0 | (99,900) 6,932,240 |0 |62 | 62 | L 183,020 XXX
C on Stocks - Industrial and Miscellaneous
55303C  2# 7 [MGM COM...ovoriiriiiiiiniiicnienisssiisssisniiseneenecens | . | 04/15/2016. | Morgan/JP/Securities - Bonds.. .33,323.000 | ....... 2,332,607 XXX ...2,549,210 | ..(1,730,073) )| ...819,136 .1,513471 ... 1,513,471 XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ..........ciruiririiiiins aerrierierisseesssssssss s sss st ssissnsns | erneens 2,332,607 XXX R cenn2,649,210 | .(1,730,073) 0 ). ....819,136 .0 ].1,513471 | ... 1,513,471 XXX
9799997. Total - COMMON SEOCKS = P 4.t ssire oebsasb s es sttt enensssssents | nnsae 2,332,607 XXX | 819,136 | ..cco.ce. 2,549,210 | ..(1,730,073) | oo | oo, 0 )} I | I [N 819,136 | ..o 0 ].1,513471 |.... 1,513,471 XXX
9799999. TOtal = COMMON SHOCKS. ... rtieseeer etttk ek R bbbttt | srians 2,332,607 XXX ..819,136 ...2,549,210 | ..(1,730,073) | . . .0 )| ...819,136 .1,513471 | ... 1,513,471 XXX
9899999. Total - Preferred and COMMON STOCKS........uuivuiirierersiiiisiresiierstisniesiisssans esssassessssssse s sss s ens sttt en st snsanssensenssssensanss | creneen 2,332,607 XXX 819,136 1 ..........2,549,210 | ..(1,730,073) | . .0 .. .0 ). ....819,136 .0].1,513471 |..... 1,513471 |..... ...0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuuivueriiriiniiiiiins aevteeiesiseessssi st sess s ssessssssssse s sssssasissssans | oeeens 9,264,910 XXX | 7,982,806 | ........... 9,581,349 | ..(1,730,073) | ........ (99,900) | ....oocvvnene 0. (1,829,973) | ..ocvvvvernen. (V)] [ 7,751,376 | .ovvnnn 01.1513533 |.... 1,513,533 | ... 183,020 XXX
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Sch.D -Pt. 5
NONE

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

Sch.D -Pt. 6 - Sn. 2
NONE
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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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. ] ............ 1,603,036 | ..o [ | e | conissnisnninnns | s 1,603,036 | ........... 1,603,036 | ...oovveeniiianies [ [ 0.420 | ..... 0.147 [MON.. | e 145 |

9099999. Total - Other ShOMt-TEMM INVESIE ASSEES.........uruerurresrieserieserieseriesseeees st ess sk oEEE SR E LRkttt | eonnicnan 1,603,036 0 0 0 .0 D0, ST [P 1,603,036 | ..ocoovvianneens (O [ 0 [ XXX XXX XXX | s 145 | s 0
9199999. Total - ShOM-TEIM INVESIMENLS............cveerieeiriiieciie s eesees s | cenienniens 1,603,036 0 0 0 .0 )3, S [ 1,603,036 | ...ccoovvnnnnen. () [ 0] XXX XXX XXX | 145 | 0




Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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
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Annual Statement for the year 2016 of the NATIONWIDE 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 223,405 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 223,405 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 223,405 | XXX
0599999. Total Cash XXX XXX 0 0 223,405 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 4,807 | 4. April (721,310) | 7. July. (180,260) | 10. October. 317,483

2. February. (255,911) | 5. May. 313,480 | 8. August 434,187 |11. November. 313,093

3. March (485,000) | 6. June 348,840 | 9. September. 417,372 | 12. December. 223,405

E26
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Annual Statement for the year 2016 of the NATIONWIDE INSURANCE 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

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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... ......B.... | For protection of state's ph's. 151,157 158,712
5. California.........ccooevvrererersereins CA|... B.... | Workers compensation 128,763 135,200
6.  Colorado....
7. Connecticu
8. Delaware.....ccccouuervvmrerreiennen DE | o
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 39,189 41,148
12.  Hawaii HI ..
13.  Idaho. D.
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana... For protection of state's ph's. 128,763 135,200
20. Maine
21.  Maryland
22.  Massachusetts............cccooemeruunccd MA | .. For protection of state's ph's. 134,362 141,078
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. 358,298 376,207
33.  New York.
34, North Carolina For protection of state's ph's. 335,904 352,694
35.
36. For protection of all ph's. 2,239,362 2,351,296
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 For protection of state's ph's. 559,840 587,824
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53, GUAM....oveerreererreerrrenrerrsrenneeensGU [ s
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 0
59.  Total XXX XXX 2,239,362 2,351,296 1,836,276 1,928,063
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
5899. Total (Lines 5801 thru 5803+5898)
(Ling 58 @bOVE).......cveeereeereerserreenee XXX XXX 0 0 0

E28
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