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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY 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. trEASUNY SECUNMHES. .....ceevvevecvecrere ettt bes s ssseseesans | eebensesenes 5,290,742 | ........... 423 | e 5,290,742 | ..covvveviveeirieiees | e, 5,290,742 | ........... 42.3
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............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 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..........ccccooeeveniieeeicceeeeee e
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 AlLOHNET ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoo. [ covveeeeeenceeeeeees | e, 0.0 [ oo [ e | e {1 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 OHNET ..ottt | cretiessssssssssesiessienes | eebsesseneens 0.0 [ o e | e (0[N 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECURIHIES). .. vvevveersereereeseeerieei e | seeesinenens 5,300,799 | .....c..... 424 | e 5,300,799 | ..o | e 5,300,799 | ...ocoonee 42.4
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

© o N o

3.3

3.32 Unaffiliated
34

3.42 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):
331 AFFIlILE........cveoeeeceecee e

Other equity securities:
341 AFIlIAEE. ... e

XXX

XXX....

3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [
Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 |
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 |
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees (010 I O
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees (010 I O
Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees (010 I O
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e (010
5.3 Property held for sale (including §......... 0 property acquired in
SatiSfACtioN Of AEDE).........overeeirrerrireir st
Contract loans.
DEIIVALIVES. ...
ReCeIVabIES fOr SBCUMHES........cuurvueeieeieiiecirce ettt
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.............cccoeveeierieienieciiennnns
. Other INVESIEA @SSELS. ...t
. TOtal INVESIE @SSLS........ceuvvcececiiecectcie ettt
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

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

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

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

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

101 Totals, Part 1, COIUMN 5. ess s

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

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

ACCTUAL O QISCOUNL........o.veiitcieictct ettt b bbb s a8 b st s 242 a8 E a0 s bbb bbb s b b st s s bbb bbb bs st n bt

> ow N

Unrealized valuation increase (decrease):

A1 PA T, COIUMN 121ttt

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 (57,413)

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

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

® N o o

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

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

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

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..5,290,742 ..5,490,137 ..6,026,986 ..5,000,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
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. TOHAIS. covueeeeeeirerississisissnesnes | eersrenssnissssesnesssssessnssnessens | enesssseeenssnsssssessenssssssmssnssnes | eesemsansssssnssesssnsssssssssnssnssnsses | asessssssssssansssssenssnssnsssssensnes
Industrial and Miscellaneous, SVO Identified 8. United States..........cccovcuveicnes | covvivnriniiniis 5,300,799 | ..ccoovirriis 5,309,148 | ...ccoovvrvririns 5,305,545 | ....cccevvriiriis 5,250,000
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, TotalS. oo
Parent, Subsidiaries and Affiliates 12. Totals.....coovwsriniiciiniicsiiens
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......covevveerarnnes

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, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ....c..cccoevuvn. 10,591,541 | oo 10,799,285 | ....ovvvvrrrinns 11,332,531
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY 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

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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 2,300,605

............... 5,290,741

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

............... 5,290,741

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 AFFINITY 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

8.5
8.6
8.7

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)
. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ssenss | enteesessestess e ssessenes | eseeseesieneans 749,914 | ... 4,550,885 | ... [ e | e 99,9 OIS DR 5,300,799 | ..ooverirrireieinns B0.0 [ oo [ e 0.0 | 5,300,799 | .o
B.2 NAIC 2.ttt | eeteses st st e ssensanes | enteeeessessentsnesestenes | sestessesesessessassnssesnnts | sessessnsssesessesssesnenenss | sesesssessssessensenssessnnss | seeeneese KKK urrrnnnnnnees | srrerrnnenensenssnnnneennd0 | renennninnneieen0:0 [ [ 0.0
8.3 NAIC 3.ttt | eebeb ettt eni et | ntbneiens st enenentenes | sestesseeenensessesinennnents | sessessnensessssseninssnenenns | sesesssesnensesesnnneessenss | eeeneene KKK urrnnennnnees | ervnenenennenssnineneenn0 | v 0000 [ [ 0.0
B.4 NAIC 4. ...ttt ensas | eeeetessestesisessssensanes | eeieeiessessentessesestenes | sestessesessssessassnssnsnnts | sessensnnssessssesssesnenenss | sessesssessssessessnnssessense | seeeneese KKK urrrnerenenees | errerrnnennsnenssnnnneennd0 | renennninnneieen000 [ [ 0.0
B.5 NAIC ..ottt | eeeeses st esi s ssensants | eeeeiensessentenenentenes | sestestenensstessesinsnnsents | sessesenessesssssessssssenenns | sesesseeesensesessnnssessenss | seeeneese KKKurrrnnnnnnees | errerrneenensensennnneenni0 | revnrnnninnneieenn0000 [ e 0.0
B.8 NAIC Bttt ntenns | ressessssssnsssssssssnsenssnes | neesesensesssnsssssessnsanss | nesssssssensnsenssssnsnnnenes | conssnsnsnessssnsenssssnsnenss | nenseneseessnsenssnsnnsssssnnes | nnensenss KAKureenssnesnes | ennnrsnnssnsenssnsssssenesd | aernernsnnnnsnneneenss0:0 | i | s 0.0
B.7 TOtAlS. ... sensesensnessesensnsnsnnssenenens | eerssnssneseessnsenssnnnened | onenenennnenn 149,914 | 4,550,885 | o0 | 0 | XXX 5,300,799 | 5000 | 0 0.0
7.1 NAIC Tttt enss | rebseses st sesessessnnes | rtenesensessestensnentenes | sestessesenensesssssnenesents | sessesinensesssssesssssnenenss | sesesssesnessesesnsssessens | seeeneene XKKurrrnnnnnnees | ervnrnernennenssnineenennn0 | vevnennineeeenn0:00 [ [ 0.0
7.2 NAIC 2.ttt | reiesessssbssinesesinssnnes | eetenesessesssssesesenienes | sestessseenesessnsinennnenss | cesnsinessenesnsnenenens | nesssesenesesssnssseens | e XKKurrnnennnees | e 0000 [ [ 0.0
7.3 NAIC Bttt | rebebes st eniessnnts | ntenessensessesteenenentenes | sestessesenensesssssnenesents | sessesinessensensesssesnenienss | sesesssesnensesesnnseessens | soeeneene XKKurrnnennnnees | ervnrnenennennsninennennn0 | revnessineeenn0:00 [ [ 0.0
T NAIC Aot | retesessstssinesessessnees | frtesessessessnssenesesteses | sessnsssssnessesssssnesesenss | sesnsenensesssssessseenenenss | nessssseenensesennnssessenss | soeeneene XKKurrnnnnnnnees | evvnrnennennennsnnsineenn0 [ vevnensrinneienen0000 [ [ 0.0
7.5 NAIC 5ottt | rebesesesbssiseseniessnnes | rtinesensesssssenenenienes | sestesseseessessnsinennnenss | cesnsinessensnnsneenenns | nesssneesesssssseens | e XKKurrnnennnees | ervnrnenenessieenn0 0000 [ [ 0.0
7.6
7.7 Totals
. Parent, Subsidiaries and Affiliates
8.1 NAIC 1.
8.2
8.3
8.4

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2016 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1
1 Year

NAIC Designation 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)

Total Bonds Current Year
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

Totals
Line 10.7asa % of Col. 7.........

Total Bonds Prior Year
NAIC 1
NAIC 2
NAIC 3
NAIC4...
NAIC 5
NAIC 6

Totals
Line 11.7a52 % 0f COL 9.

Total Publicly Traded Bonds
NAIC 1
NAIC 2
NAIC 3

Line 12.7as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10.....

.............. 3,740,050

....35.3

Total Privately Placed Bonds

Line 13.7as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10.....

Includes $
Includes $

0 current year, §......... 0 prior year of bonds with Z designations and $.

Includes §......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

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.
0; NAIC3S..... ;

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

......... 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.

.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.........

0; NAIC2§.........

NAIC 4§

NAIC5$

NAIC 6

I 0.
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Annual Statement for the year 2016 of the NAT|0NW|DE AFF'N'TY |NSURANCE 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 2 3 4 5 6 7 8 9 10 " 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

1.1

1.2
1.3
14
1.5

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

2,990,136

.............. 5,290,741

21

2.2
23
24
25

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

X

32
33
34
35

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

41
42
43
4.4
4.5

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

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

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

71

7.2
7.3
7.4
7.5

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

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations

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




Annual Statement for the year 2016 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 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 OBlGAtIONS. ......eucverirciiiriereiere e
10.2 Residential Mortgage-Backed SeCUMtiES..........cvvveuerrireiereenieereirenens
10.3 Commercial Mortgage-Backed Securities.
10.4 Other Loan-Backed and Structured Securities..
10.5 SVO Identified Funds

10.6 Totals
10.7 Line 10.6 asa % of Col. 7....

60IS

1. Total Bonds Prior Year
11.1 Issuer Obligations..........c.cccvvrerninae
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities.
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds

11.6 Totals......
11.7 Line 11.6 asa % of Col. 9

12. Total Publicly Traded Bonds
12.1 1SSUET OblIGatIONS. ......cvvuiiriirieiieeseiee et
12.2 Residential Mortgage-Backed Securities...........coovueeririinieneeereinennn.
12.3 Commercial Mortgage-Backed Securities....
12.4 Other Loan-Backed and Structured Securities.
12.5 SVO Identified Funds

12.6 Totals
12.7 Line 12.6 asa % 0f Col. 7....ovvveveviierreeeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....

13. Total Privately Placed Bonds
13,1 ISSUET ODBlIGAtIONS. .......cvcvieiiceeiice et snsesees | etsnseaesssessssssssesessnns | essesessssssesessssnsesassnss | essssesnssssessssssesessssnss | essssesessssesesssnsesssens | essesessssssesessnsessssnnss | sesesenns XXX
13.2 Residential Mortgage-Backed SECUMIES. ..........ceuirririiieiriiieriieiniees [ orreieieisieieisisesiinns | eeriesstsssesessssssessssess | enseresesssssssssssesessssnss | essesesessssesessssssessssens | essesessssssessssnesessnsnss | sresesenes XXX
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, 0.0 | v 0.0 | ., 0.0 | oo, 0.0 | o 0.0 | oo, 0.0




Annual Statement for the year 2016 of the NAT|0NW|DE AFF'N'TY |NSURANCE 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...........cvuuiurirriiiriircieiesieieesis i esiens | rereresesisss et 7,553,113 | ettt | ettt | eeeer e 7,553,113 [ oo
2. Cost of short-term investments acquired A £ O I
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 A7 X 11 TR OO OOt BTT,A43,291 | oo
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 AFFINITY INSURANCE COMPANY OF AMERICA

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally 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
I Stonehenge Investor [ LLC........c.ooovviriinieninsreeeenes IWinston-SaIem ............ I NC.. | Fully Amortized.... . | 08/11/2014. | 03/31/2016. ....(8,390) (8,390) 0

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .0 .(8,390) 0 0 (8,390) | .ooovvveriencen0 |0 [0 | 0 0 0
4499999. Subtotal - UNAffIIAEEA. ... e | nnenennennss83 090 | cerinrisinnieena [ (8,390) 0 0 (8,390) | .ooovvvvecneeen0 | evviiiiiiiceen0 |0 [ 0 0 0
4699999. Totals 0 (8,390) 0 0 (8,390) [ wvevvvrererieeen [0 | 0 [ 0 0 0
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
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
U.S. Government - Issuer Obligati
912810 EE 4 |U S Treasury Bd... 3,726,422 |...121.266 ..3,274171 2,700,000 2,990,136 | ...overvrrierriienins | e (84,310 [ ovvvvevrrireriins | e | e 8.500 |...... 4.755 |FA....| oo 86,686 | ........ 229,500 | 02/03/2006. | 02/15/2020.
912828 P79 |U S Treasury Nt.. 1,394,865 |..... 96.180 ,346,516 1,395,348 A83 | oo [ e [ s 1.500 |...... 1.557 ..10,500 |05/04/2016. | 02/28/2023.
912828  R6 9 |USTreasury Nb......cccooiiiiiiniinniniiniininissssissnssissnsssssisssssesssssscsnnes | 900 | oo | vevvvnnnnne | evvsneen] [ inii..905,699 ... 96.606 905,258 (441) | oo [ [ 1.625 |...... 1.529 . s 1,313 | 06/06/2016. | 05/31/2023.
0199999. U.S. Government - ISSUET OblIGAtIONS. ........vueuiruuiieereriiessirisssisss st enssssnsns | consessnnend 6,026,986 XXX 5,290,742 0 .(84,268) 0 0 XXX XXX XXX | s 95,107 | ........ 247,313 XXX XXX
0599999. Total - U.S. Government 6,026,986 XXX 5,290,742 0 .(84,268) 0 0 XXX XXX XXX | s 95,107 | ........ 247,313 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
035242 AP 1 | Anheuser-Busch INbev Fin SrNL.........cccoerneininneineiinrinsineenssseieenienenenns | evens | oo | eeviveeonnee | e TFE | i, 748,748 |...101.519 748,850 102 [ oo [ e | e 3.650 |...... 3670 |FA.....| oo 11,406 01/13/2016. | 02/01/2026.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd.........coccevvinererierincencrinsernenenineesenssnenes | eorneen | oo | evervenne | verend TFE | i 771,285 |...101.905 769,603 (1,682) [ ..o | ceernerinerrerireeins | oo 3.500 |...... 3172 |AO...c.. | coverrnd 6,563 01/26/2016. | 04/01/2026.
61746B  DZ 6 [Morgan Stanley SrNL.......ccocovriiiiiieiieeieise et sssnisenees | sriies 748,463 |...101.011 748,582 19 | e [ [ e 3.875 |..... 3.900 |Jducies | i 12,432 01/22/2016. | 01/27/2026.
68389X BB 0 [Oracle COrp S NE.......iveecieciieriesiresese s ssssssssnss | svssens 742,590 |..... 99.306 743,623 1,033 [ oeveereereseies | v 2500 |...... 2671 [MN...oo. | o 2,396 01/21/2016. | 05/15/2022.
713448 CY 2 | PEPSICO INC ST L.t ssenienins | eeeias .782,595 |...103.357 779,750 (2,845) [ ..o | e | e 3.500 |...... 2971 | | e 11,958 01/19/2016. | 07/17/2025.
91159H  HL 7 [US BANCOM ST NL...oooecveoiceireeiseeiseeessseeseessseessssessssssssssssssssssssssssssssns | vennes .749,895 |...100.229 , . 749,914 L [T U 2.350 2.353 [ Jdevres | et 7,442 01/26/2016. | 01/29/2021.
92826C  AC 6 [ ViSaINC ST NL....ouiiieiiiieiieiississicsnississnssnississsnssssssensssnissnsssnssssssssssnsssseses | eovnees | e |nsnrsnenns | oo IFE | i 761,970 [...100.560 | ..cooovvrernces 754,202 | oo 750,000 760,477 [(CK) ] N (SR [ 2.800 |...... 2546 [ Do | e 992 01/21/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIgAtIoNS. ........vweuiveriresiieiirsseii e 5,305,546 XXX 5,250,000 5,300,799 0 (4,747) 0 0 XXX XXX XXX | s 53,189 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........ouwererrreinerneriisseseesssrissnisseeenes 5,305,546 XXX 5,250,000 5,300,799 0 (4,747) 0 0 XXX XXX XXX | s 53,189 XXX XXX
Totals
7799999.  Total - ISSUET OBIGATONS. ... e reseieeiesesissess st ees sttt | neessesas 11,332,532 XXX | s 10,799,285 | ..cocvvnnne 10,250,000 | ...ccooeuee 10,591,541 | oo 0 | s (89,015) [ .oovevrrrniinn (0 P 0 XXX XXX XXX [ s 148,296 | ........ 356,853 XXX XXX
8399999,  Grand TOtal - BONGS.............ovueuivireiirrireiiiiieiiiesieeisieeesi sttt enninns | ereseseins 11,332,532 XXX | e 10,799,285 | ............ 10,250,000 | ........... 10,591,541 | ocvvrinnd (V)] [ (89,015) 0 0 XXX XXX XXX | 148,296 | ....... 356,853 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2016 of the NATIONWIDE AFFINITY 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. Government

912828  P7 9 |U S Treasury Nt 1.500% 02/28/23...........ccovvvrerermirnreririrninnienns 05/04/2016........ BarClays CaPital..........cevuuerreiiieieescierie e nes | erenns e et nines | esieranes 1,394,865 1,400,000 3,766

912828 R6 9 |U S Treasury Nt 1.625% 05/31/23... 06/06/2016........ WIS FAIGO. ..ttt bt | b enb bbb 905,699 900,000 280

0599999, TOtal - BONAS = U.S. GOVEIMIMENE. ... cvueveiretisiieereis st serseess e ess s ees s ess et ee et eeE R s eeE 8 eeE sk f4e8EeEE 0 f£EE o8 £E o R e f S E R £EE o8 8 fEEE e oEE R foEE SR E S8 88 S A £E R84 E R EE o810 E oL £E S0 E £ E RS E o0 eEed bR fE1eeE R et et 2,300,564 2,300,000 4,046
Bonds - Industrial and Mi:

035242 AP 1 |Anheuser-Busch Inbev Fin Sr Nt. Barclays Capital 748,748 750,000

29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd..........ccccvevuiimmiiniinniiciiesnicciis 01/26/2016........ Deutsche Bank Securities... 771,285 750,000 1,531

61746B  DZ 6 |Morgan Stanley SrNt 3.875% 01/27/26 01/22/2016........ Morgan Stanley & CO INC.........cveureeeirerereseeeeeeeeee e 748,463 750,000

68389X BB 0 |Oracle Corp SrNt 2.500% 05/15/22..... 01/21/2016........ Morgan/JP/Securities - BONAS............ccccruriiniicciiciiiicssissiceeas 742,590 750,000 3,698

713448  CY 2 |PepsicoInc SrNt 3.500% 07/17/25 01/19/2016. Merrill Lynch.......c.cvevceeeeceereeiecnes 782,595 750,000 365

91159H  HL 7 |US Bancorp SrNt 2.350% 01/29/21 01/26/2016. US Bancorp 749,895 750,000

92826C  AC 6 |VisaInc SrNt 2.800% 12/14/22 01/21/2016........ Credit Suisse First Boston 761,970 750,000

3899999. Total - Bonds - Industrial and Miscellaneous 5,305,546 5,250,000

8399997. Total - Bonds - Part 3 7,606,110 7,550,000

8399999, Total - BONGS......uivrcieiiiierisii st 7,606,110 7,550,000

9999999. Total - Bonds, Preferred and Common Stocks ....1,606,110 XXX
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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
912810 DX 3 |USTreasuryBd 7.500% 11/15/16..................... .. | 05/04/2016. | Goldman Sachs & COMPANY.........cccccouvee | covverreviererienniiians | e 186,707 | .......... 180,000 227,841 184,156 | ..o | s (1817) | oo [ (1,617) | oo | e 182,539 | oo | e 4,168 | ........... 4,168 | ......... 6,379 | 11/15/2016.
912810 DX 3 |U S Treasury Bd 7.500% 11/15/16... oo | 1171512016, | MALUTILY......oovveiiciesiciisnieiis | e | v 1,320,000 | ...... 1,320,000 1,647,941 | ... 1,349,050 (29,050) ) R 1,320,000 11/15/2016.
912828 KS 8 |U S Treasury Nt 2.625% 02/29/16 .. | 02/29/2016. | Maturity. .35,000 35,000 34,863 34,997 3 ..35,000 02/29/2016.
912828 KZ 2 |U S Treasury Nt 3.250% 06/30/16.... .. | 05/04/2016. | Various.... 548,204 | ..........545,000 546,788 545,141 (84) N I ....545,057 06/30/2016.
912828 KZ 2 |U S Treasury Nt 3.250% 06/30/16.... <. [ 06/30/2016. | MALUTItY........ooooveeciriiericeneeriienes | e | e 1,855,000 | ....... 1,855,000 | ....... 1,861,087 | covvvenee 1,855,479 (479) [ I 1,855,000 06/30/2016.
912828 UX 6 |U S Treasury 04/15/2018 TIPS . | 03/24/2016. | Barclays Capital..........ccocoeiiniiiciinniinnis | oo | v 2,596,315 | ....... 2,500,000 | ....... 2,555,926 | ........... 2,591,978 | ... (57,413) | ..cooouc (2,012 ) I 2,532,553 04/15/2018.
0599999. Total - Bonds - U.S. GOVEIMMENL. ... onisssssss s snsesssens | coeoan 6,541,226 | ....... 6,435,000 | ....... 6,874,446 | .......... 6,560,801 | ....... (57,413)] ........ (33,239) | cooovoceeen0 | iin(90,652) | o0 | i) 6,470,149 XXX
8399997. Total - Bonds - Part 4.. 6,541,226 | ......6,435,000 | ....... 6,874,446 | .. 6,560,801 (57,413) (33,239) .. 6,470,149 XXX
8399999. TORAL - BOMMS......oe e e | e 6,541,226 | ....... 6,435,000 | ....... 6,874,446 | ........... 6,560,801 | ....... (57,413)] ........ (33,239) ...(90,652) w0 ] 6,470,149 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............riuuuiiiiiiiiiiiiiiins o eneiens | cvind 6,541,226 XX | 6,874,446 | ........... 6,560,801 | ....... (57,413)] ........ (33,239) | ..o (V] (G4 ) E— 0] 6,470,149 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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Showing all SHORT-TERM INVE
6 7

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

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
r 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. ] ............ 1,890,239 | ..o [ | o | conisnnisnninnns | s 1,890,239 | .......... 1,890,239 | ..ooovvicnicienis [ [ 0.420 | ..... 0.147 |MON..
9099999. Total - Other Short-Term Invested Assets................... ...1,890,239 0 0 (] 0 XXX..ooeon 1,890,239 XXX XXX XXX
9199999. Total - Short-Term Investments.. ..1,890,239 0 0 (O [ 0 )3, S [ 1,890,239 XXX XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance
Open Depositories
The Bank of New York Mellon NEW YOrK, NY....oooiiirsesiccssssssssssssssssssssssssssnnees | sonsiions 20,611 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 20,611 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 20,611 | XXX
0599999. Total Cash XXX XXX 0 0 20,611 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,598 | 4. April 11,124 (7. July. 49,278 | 10. October. 180,352
2. February 155,793 | 5. May. 64,002 |8. August. 172,177 | 11. November. 13,197
3. March 5,273 | 6. June, 1,899,593 | 9. September. 167,186 | 12. December. 20,611

E26
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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
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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. 166,119 181,898
5. California.......cccccoovvimuriinnrinncnens
6.  Colorado....
7.
8. Delaware..... DE| ... B.... | Workers compensation 127,358 139,455
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 132,895 145,519
12.  Hawaii HI .. .
13.  Idaho. ID|.. . | Workers compensation 27,686 30,316
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland .
22.  Massachusetts..........ccccoovurrennccnd . | Multiple 177,193 194,025
23.  Michigan
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. 387,610 424,430
33.  New York.
34, North Carolina For protection of state's ph's. 312,930 316,943
35.
36. For protection of all ph's 1,999,128 1,926,277
37.
38, OregON....cccereeeererreisseriir OR ... B.... [Multiple 1,052,085 1,152,023
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. 553,729 606,328
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 0
59.  Total XXX XXX 1,999,128 1,926,277 2,937,605 3,190,937
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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