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Annual Statement for the year 2017 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 5,202,314 | ........... 346 | .. 5,202,314 | ..o | erveeieiinnns 5,202,314 | ........... 34.6
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 5,295,565 | ........... 353 | 5,295,565 |....ovcvrernerinirininnins | s 5,295,565 | ........... 35.3
2.2 Unaffiliated non-U.S. securities (including Canada).............cccevevereereniniins | coveveieieieieseisiinns | ceseniennd 0.0 [ | e | e (1] IO 0.0
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees 0.0 [ e | e | reeesrensnsee s (1] I 0.0
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [ e | e | e 0] v 0.0
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees 0.0 [ e | e | reeesreneeseseeeneene (1] I 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtiSTACON Of AEDE).......vvreeeieiirierre et snsssses | sesessessesssneesnsseseens
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. ReCeivables fOr SECUMEIES. ..ottt iessenes | sebessesseessesseenseneas
9. Securities lending (Line 10, Asset Page reinvested collateral).............ccocveevvvvrereens | covveververeeereeienenens [RUSETSRUROR B XXX e XXX
10. Cash, cash equivalents and short-term investments............cccccueuvevieeiesieiieieien | cevveieinns 1,116,439 | oo 74 | 1,116,439 | .o | e 1,116,439 | ............. 74
11, Other INVESIEA @SSELS.........evuerrerierierierieriee st ensens | eseesenens 3,400,738 | .......22.6 | oo 3,400,738 | ..o | e 3,400,738 | ........... 22.6
12, Total INVESIEA @SSELS.......cvuereeeceeireiieciseteieecte ettt snteniees | eesenenees 15,015,056 | .........100.0 | .......... 15,015,056 | ..ooovvececeriencenen. (V] [ 15,015,056 | ......... 100.0
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Annual Statement for the year 2017 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 of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2017 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 4,834,501

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 4,834,501

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. 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 0

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

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

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 1,433,763

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r 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 3,400,738

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 3,400,738

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 10,591,540

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 2,108

> 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 Partd, COIUMN 1ottt s bbb s s bbbt s bbbt b bbb 0

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

Deduct amMOTtZAtioN Of PIEMIUML............cviiiiiiei ettt bbb bbb s e bbb bbb s et s bbbt a bbb e bbbt 95,769

® 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 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, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccoivuiiiriieieieete ettt st snsaen 10,497,879

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 10,497,879
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Annual Statement for the year 2017 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... ..5,202,314 ..5,294,421 ..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 5,295,565 | .....coevvririiins 5,371,701 | i 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. 10,497,879 | .ooovrvvrris 10,666,122 | .oovvvvvrrrinns 11,332,531
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Annual Statement for the year 2017 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
7 Prior Year

10
% from Col. 8
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

............... 2,300,544

............... 5,202,314

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

............... 5,202,314

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 2017 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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt | freesentent et ns e tentens | sresteneeniees 2,253,502 |..coovireenen 2,293,105 | .oouceeeereeinrereireeeeineins | revreereeesieseneieennssenes | eeenenes 99,9 OIS D 4.546,607 | ..o 433 | 5,300,799 | .o 50.0 [ .o 4,546,607 | ..o
8.2 NAIC 2.ttt | frebsessens st s ententanes | fretsessentent et estesieninns | feereesenteniae 748,959 | .ooerereieirenenens | et | e XXX eorveinenee | vrereereennnenn 748,959 | e T | |00 | e 748,959
8.3 NAIC 3.ttt | fretsesi ettt nt et nets | eebee sttt n et entaees | eeteniet sttt ntesianes | etbeeeentest st b s entents | eeeesen st enenienes | sresiesens ) 0.0
B.4 NAIC 4.ttt ntenias | eetsessess st st es st entanes | eeteesestestasae st entanes | eetetsesententantentesianes | esteneessestest et essentenes | eseeetiesensenteneesiestanes | resiesens .0
B.5 NAIC 5.ttt | retsessees ettt eninees | eetesestes i st s entanes | eetensesentent st entesianes | esteneessestest et s entanes | eseesesenseneaneenientenes | sresiesens ) 0.0
B.8 NAIC Bttt entenis | resensenssssssesensnsenssees | nssessensanssssensessensanes | eessensessensansanssensensanes | onesseensensensansensensanes | essssseessansenesssssnensanes | soeseesens XXX
8.7 TOtAIS. ... sensnssnessnnnenns | enenssnssenssnssnsnnensd | onnnnenneneen 252085902 [ rvvenrenenenn 3,042,004 | covivvininiiniininnnd |0 | XXX
7.1 NAIC Tttt | fretsessess st bsssestesinets | frebseesestassseaens et entaees | eetesiet sttt ntesiants | esbeseensest st bensentants | etinesen s st nensenienes | sressenens ) .0
7.2 NAIC 2.ttt | frebsessess st estasinens | rebesestesbssaeni et eninees | rebesiet st b st esinnes | brebese sttt | rtiesen st enienes | senienens ) 0.9 S
7.3 NAIC Bttt | frebsessess sttt stesinets | feebessestess st n et entees | eeteniet sttt ntesianes | etbeseensest st benentants | etinebeneni st nientanes | sressenens ) 0.0
T NAIC Aottt | rebessessss b estasinees | rebessastasssesessessestaees | rebesiessessasseseentessanes | sesbeseensessesinenensentenes | eteeses st entenes | seseesens .9 S
7.5 NAIC Bttt | rebsessess st estesinens | rebesest st st eniees | rebenee sttt enianes | rebeseeni sttt | eteeses st | seseenens ) 0.0 S
T8 NAIC Bttt | resensenssssssesenssnssneness | nsssessansassssssensessensnnes | asssessessensasssnssnsensanss | oosessesensenssssnessnnsensanes | asessssesssnsanessssensensanes | soeseesens XXX
7.7 TO IS oot essnsnsnsenssesnenees | sennenssnsenmennerneensd | cnnneeneneeeeen0 |0 |0 0 [ XXX
. 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 2017 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
7 Prior Year

10
% from Col. 8
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.....

.............. 5,155,272

..49.1

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

Includes $ 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0; NAIC2§..... 0; NAIC3S... i NAIC4S..... NAIC5S.......... NAIC6S.......... 0.




Annual Statement for the year 2017 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 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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations

2,901,770 | .ieireeeni2,300,544 | oo . O [ 5,202,314
1.2 Residential Mortgage-Backed Securities... . . .
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

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities.. e |
4.5 TOAIS.....cucvieiieieicce ettt snnenens | ereresserensneresannnrenan 0

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

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

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

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 2017 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. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 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 as a % of Col. 7....
1. Total Bonds Prior Year
11.1 Issuer Obligations............ccccvevvrnenne 10,591,540 |..
11.2 Residential Mortgage-Backed SeCUrities...........coovurererreereenieereinenen: O |
11.3 Commercial Mortgage-Backed SECUMEIES. .........covrveurerirrririereinis | reireireeineisieieinsinies | ceeerssieessesssnssneenssns | esseesensssssssssessssenseens | reesssessessessssensesnnsense | sressensesnsensessnsesseenees | sereerees XKererrerrernes [ ervernersee XK urireirien | verrirennee D9, 0 SO RN (01 0.0 | | e
11.4 Other Loan-Backed and Structured SECUMHES. ........c.ovueveeririereininnes | reereirieineininieinsnies | ceererssinieinsenssneensses | vsseeessssssssseensssneens | neessessessssnsensesnsense | ernnsensesssensesnesesseenees | sereerees XKKernrrerrernen [ erverrersee XK urireirinns [ ververeenee D9, 0 SO (RN (01 L0 T O
11.5 SVO Identified FUNGS.........cccvvererniniecninencnneneneneneneennennens | enennnee XXX oeininnnenns [ eonenee e XX Koo [ v e XXX [ eneeee XX [ eieecee X [ | e XX e e XXX [0 |00 [,
11.6 Totals...... .10,591,540
11.7 Line 11.6 @52 % 0f Col 9...vovvivviiiiineiciceieicsnensssssnensnssensennees | evnrnsnsensersnennens0:0 | o393 |47 |00 | 0.0 | 0.0 | b XXX | e XXX | v 10000 e XXX | i 100.0
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 OBlIgAtioNS..........cvevireieieiieeie e
13.2 Residential Mortgage-Backed SeCUrities...........c.coverivierrriieerieinnns
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...............cccceverrernnee.




Annual Statement for the year 2017 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 1,890,239 [ oot | Hrete ettt | eri et 1,890,239 | oo
2. Cost of short-term investments acquired 402,923,969 | ..o
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...........ceriiieuriiieiriieieiieie bbb ssnn | enseseseentseseb s bbbt 03,878,780 | ..vcviveieeiiiecteeseee ettt eserens | eterie ettt sttt s st et e et tern e | setetes it ettt sttt st 403,878,780 | ..ocvcvvieiericierceceee e
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 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (LINE 9, PHOT YEAI)..........vururerererirerinrissisesssssssesessessessssssessessssssessesssssssssessessssssessessassssssessasssssessssssessessanssessns

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.............oooriiriiriireieeereie et s b s bbb s s b bbbt

5. Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
6. Amortization:

8.1 SECHON 1, COIUMN 1.ttt
8.2 SECHON 2, COIUMN 271.......oeeeeete ettt ettt ettt bttt b a et s et et a sttt et e st et et n s e bbbt es e se s et ena et et s et et s antatans

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)..vceiiiiieicceecese e

10, DEAUCE NONAAMILIEA ASSEES.........ucvecviieieeictete ettt e a st s et b s s b s st b bbb s b b s et s s s st e st bbb bt a bt bes e s bt

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.euiieieiiiieirieiisisie sttt sttt s bbbt s bbb bbbt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior Year (LINE 6 PrIOT YEAI)..........cvcuiuiveireiiiiieiieistesse sttt b s bbbttt an
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccceeueeeerereireereineeese e esvese s
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns
3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns
3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens 0 0
3.2 Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..
3.22 Section 1, Column 17, PriOr YEaT..........everererrerrrereereeseeensesseseesesesseeenns . 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uucuueirieeieeieiieisssessiseie st s st essestess e sse s st et 8 84288t

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........cccccvvurrnnee

42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 0

4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......ccuitiiieiiiiieiie ittt ettt s s bbb st s bbb s b2 s 4t bbb bt s e bbb bbb bbbttt n st

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.

5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s

6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2)....uuiuiiuiiiierceisesene ettt

7. DEAUCE NONAAMILIEA BSSELS. ... ueviirieiseirieieieieise ettt s s s b s e s8££ e s sttt en s

8. Statement value at end of current Period (LINE B MINUS LINE 7).........ouuiureriireereireieiieeirs et ss e ss s st s ees et s bbbt

Si11



Annual Statement for the year 2017 of the NATlONWlDE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE




€LIs

Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory....

Add: Opened or Acquired TranSaCtONS............ccoerrermuecnereens | eeerrernerneineireessesnnneensenenes | seessesensnessenessssssnssesssssensnns | seesessnssssessssessessessessncseceees | I-NOME B I O I ..o | e stesinnens | eeessseeessessessssssessesssssnsnns | eesressnssessssssessssestessssssnssns | sesessssssssssssasssesessessansanes (0 O 0
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value..........cccoeuevivieniniienns | covvrenenns XXX oteveirireniens | ereivesnseisssesesssssesesnnns | coneesseensnns XXXotetirieieriens | erreiveieieissesesssssssessssense | evesissnnens XXX ovtivrerreireinns | verveienessesssessssssnenssssens | aoenssnssenns XXX rieieieinniens | vererrerisisssnssssssessssssenees | oeesseesenns XXX ovreveireinniens | cevvrereinsssenssseessssenns 0
Less: Closed 0r DiSPOSEd Of TrANSACHONS...........cccruurierrerrirerees | rrerrerreeneeneessisecsssesseressses | reesesssssnssssesssesssssssssessessns | sressessassssssessessassssssssessassns | sressesssssssssssessassssssnssassansns | ssessssssssessmssassasssessessasssnsss | stessasssessessassssnsssessessassnnsse | stesssssessessassnssnssessassansnnsss | soessseesmssnssssnsssmssessasssnsnsse | essesssssessessasssessessasssenns [0 R 0
5. Less: Positions Disposed of for
Failing EffECHVENESS CrItEIIA. ... .vvveveciieeieieiriecisiieiieis [ ceieinsissesssesisseneisies | sessssesssssssessesssssssessssssesess | sressessssessessssassesssssssessessnses | sesessessessssessessssessesssssssessess | siesssssssessessssessessssessessesssses | sesessessessssessessssessesssssssassess | sessssessessesessessessnsessassesssses | sesessessssessessessssassesssssssessoss | sessssessessssessesesessassessssans [0 R 0
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value...........ccccooeveevieeciiiiieens | oveieienas XXXteiiiieieeis | et | ensessiineas XXX eotetiisieeieeis | ereeieeieiisiesese s sssienes | eveesesianaas XXX oetiisiriirins | eereeieiesessses s | coeiisiisienas XXX eiiiieierisiean |t eesssenenns | erissienaenas XXX vsveriesriens | e 0
7. ENING INVENTOTY.......cuivivieieiiicieeicese sttt ssnseienes | evinssressssssesssseesessssesanans { RO 0 [ oo (O o (O OO 0 | oo (O R {0 TR (O R (VR 0




Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

10.
1.
12.

13.
14.
15.
16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......ouiiiiieieteete ettt bbbt s bbb s bbb bbbt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocveevevveveeeereeieseseesieesessevenenne

TOLAI (LINE 1 PIUS LINE 2)....vovevtieicttei ettt st b st s s b b s 444 bbb s s s bt bbb s bbb e s bbbt bbbt aen

Part D, SECHON 1, COIUMN 5.ttt bbbttt

Part D, SECHON 1, COIUMN B........ouvevieiciiiiieieie ettt sttt bbb bbb bbbt bt s st s st

Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......cvuevieriiiiieeseiictete et sttt sttt a s s s st s s s st a et b s s s s s s s st e b bbb s bt s b e b et s s s bt s et b en e sae s snn

Fair Value Check
Part A, Section 1, Column 16..........ccueiervrreeesee e NN ... I .........................................

Part B, SECHON 1, COIUMN 13.......oieiieeieceee ettt bbb bbbt bbb bbb a bbbt

TOLAI (LINE 7 PIUS LINE ).ttt bbb b et a b b s st s et b st 4t s b b s s bbb s b bR b b s et ae bbb s bbbt bbb b st s st s b s st b e s s anas

Part D, SECHON 1, COIUMN 8.......eoueeeeeesceceeeee ettt s sttt a sttt s e st st e b s s e et et sese b et ne st et sesetesens st es s nassenaetessnansnans

Part D, SECHON 1, COIUMN ...ttt bbb bbb ss s n et

Total (Lin€ 9 MiINUS LINE 10 MINUS LINE 11)......cvuierereeueieeeeeiseeseeesses e seeseseesesseessesseeseesessesssessessesssesseesesss st essessesseesasssessessasessssessessasssessnssassssssssassasssessessessassssssessassnssasens

Potential Exposure Check

Part A, SECHON 1, COUMN 27.......ueieeeececeeeeeees ettt ettt st a st et s s s et et et ensse st seastssensse st s st e snsseessnsnsasensstessnsntasantanas

Part B, SECHON 1, COIUMN 20.........couiieiiieieiieisie ettt ettt s bbbttt

Part D, SECHON 1, COIUMN 1.ttt e ettt s et st et es s st st se s et e s s s st s se st et s s et es s es st esaetetessnanesans

Total (LINe 13 PIUS LINE 14 MINUS LINE 15).......ucvuiiieeiieisiiiiieie ettt b sttt s st s s s bbb bbb b s bbbttt nn

Si14



Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.......c..ciiuiireiiiriieicieieie ettt ss s anss | ebsebsessssessesse b e s s st s bbb bbb bbbt en e 0

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........ccevevireriiircteiiieie sttt ettt s s b bbbt b bbb b s s s b b s et e s s e st s st ebesssaebasans | saesesssssesesssseses s sese b s e s e s s s e b s es bbb st et s st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration received 0N QISPOSAIS...........ccccvcuireiieriiieieie ettt bbbt s bbb ssssesanns | ebessssesesssassesessesessnes NON E .......................................................................................................................................................................................................................
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's

Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,

Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses

Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.J/A.CV on Encumbrances Incurred

NONE




Annual Statement for the year 2017 of the NATlONWlDE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location

2

Description of Property City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

¢03

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inB.JA.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
General Interrogatory:

1. Mortgages in good standing $...
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $..

npaid taxes $

Ou

....0 interest due and unpaid.
0 interest due and unpaid.

....0 unpaid taxes §$.......... 0 interest due and unpaid.

0 interest due and unpaid.

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

8

Unrealized Valuation
Increase (Decrease)

9

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on

Disposal

NONE
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Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
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
[EC RIVEWaIk 3 LLC.......oocooseresssessesmssses | e [New Orleans......... [LA...... |Enhanced Capital State HTC FUnd LLC.........oooooceen [ [12202017] oo | o 3,400,738 [ oo 3,400,738 [ ooovo. e T P P P P e e 0.340
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.... 3,400,738 ....3,400,738 0 0 0 0 XXX
4499999. SUDLOLAl = UNGFFIAIEA. ... ek R 3,400,738 0 0 0 0 XXX
4899999, TOAIS........cvveooreieiceie e LeieeL e 3,400,738 | ..........3,400,738 | ........3,400,738 | .....ccccceee0 | v 0 0 0 0 0 XXX




Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

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

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

EC RIVErWalk 3LLC.........cviievieieiceeeesce e New Orleans LA Enhanced Capital State HTC FUNA LLC........ccovvvviviieriieceseeiseininns 12/29/2017. | ... . 3,400,738 | ..o | e | s 0.340

Georgia Housing Tax Credit FUN LLC.........covviriirieicireeeeieisceese e sseeeeenas Atlanta Georgia Equity Investors, LLC 1212912017 | v [ e 1,150,341

TCF GALIHTC 2017 LLC. Atlanta SunAmerica Georgia SC-AHP, LP........cccovvvnee 1212912017 | oo | e 283,422
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EStAte = UNGffIlIAEEA. ..o oottt ettt s s emnes eeseteesseseeseeeeseeseeseeeeseEeeseE 428 e e eE 428 ee8eE o8 4EE 421 £ e e seEee8 L2 e eeEeE 1S E e e eeE 408 eE 28 eeEee 1 e e e st eeseE et eesen et et sesensessnsentensennssnsenses | nerssesssessesnsnes 4,834,501 0 0 XXX
4499999. Subtotal - UNaffiliBtEA. .......ec.ersuiiresiriieisiisie et ....4,834,501 0 0 XXX
4699999. Totals.... ....4,834,501 0 0 XXX
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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
Georgia Housing Tax Credit Fund LLC. Atlanta .... | GA.. | Fully Amortized... . [12/29/2017. | 12/31/2017. ee(1,180,341) | o [ e | e (1,150,341) | oo | e v [ e 0
TCF GALIHTC 2017 LLC Atlanta .| GA.. | Fully Amortized... 11202972017, ] 12/31/2017. | - oo | = v | (283,422) (283,422) | ..o v [ | 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 0 0 ]...(1,433,763) | oo [ o0 (1,433,763) | oo | il [0 [ 0 0 0
4499999. Subtotal - Unaffiliated 0 0 ]...(1,433,763) [ ..o | o0 | i (1,433,763) w0 [ 0 0 0
4899999, TOMAIS........vvveeeeeeeieaeesseeseess s8Rt AeeReeR AR AR 0 0| ..(1,433,763) | ..coooorrirrnnnd (0 [ 0. (1,433,763) | ...cvvvrrrerrnn [0 [ (V] [ (V] [ 0 0 0
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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 |...113.766 ..3,071,671 2,700,000 2,901,770 | .ovvveveerreenvrienns | v (88,366) [ ...cvvveverererriins [ v [ 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 |..... 96.496 ,350,945 1,396,073 725 [ oo | e [ e 1.500 |...... 1.557 ..21,000 |05/04/2016. | 02/28/2023.
912828  R6 9 U S Treasury Ni.......ccoovvririinnniiinniinsmiisnnnisssnssnssesssssssnssssnssssssssssssnssesnnns | 90 | | evvvnnnins e | oo 905,699 ... 96.867 904,471 (U470 Il (RO J 1.625 |..... 1.529 . 14,625 | 06/06/2016. | 05/31/2023.
0199999. U.S. Government - ISSUET OblIGAtIONS. ........vueuiruuiieereriiessirisssisss st enssssnsns | consessnnend 6,026,986 XXX 5,202,314 0 .(88,428) 0 0 XXX XXX XXX | s 95,107 | ........ 265,125 XXX XXX
0599999. Total - U.S. Government 6,026,986 XXX 5,202,314 0 .(88,428) 0 0 XXX XXX XXX | v 95,107 | ........ 265,125 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
035242 AP 1 | Anheuser-Busch INbev Fin SrNL.........cccoerneininneinciiniinninennnenseisenieneneens | evens | oo | eeviveeenne [ e 2FE | i, 748,748 |...103.198 748,959 109 | oo [ [ s 3.650 |...... 3670 |FA.....| oo 11,406 | .......... 27,375 | 01/13/2016. | 02/01/2026.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd..........coccevvenrrnerrerineencrnnnrnerenseesensseines | eovneen | oo | vverenenns 1| et IFE | i 771,285 |...103.191 767,747 (1,856) [ ..oocevnreeerrerins | ceererinernenirenens | vevens 3.500 |...... 3172 |AO...c.. | coverrnd 6,563 | .......... 26,250 | 01/26/2016. | 04/01/2026.
61746B  DZ 6 [Morgan Stanley SrNL.........ccccooiuiiiiniiniiiciiiiciscsessssinies | s .748,463 |...104.237 748,715 133 | e [ e [ s 3.875 |...... 3.900 | e | i 12,432 | e 29,063 | 01/22/2016. | 01/27/2026.
68389X BB 0 [Oracle COrp S NE.......iveecieciieriesiresese s ssssssssnss | svssens 742,590 |...100.158 744,743 1,120 [ | s 2500 |...... 2671 [MN...oo. | o 2,396 | oo 18,750 | 01/21/2016. | 05/15/2022.
713448 CY 2 | PEPSICO INC ST L.t ssenienins | eeeias .782,595 |...103.962 776,642 (3,108) [ oo | e | e 3.500 |...... 2971 | | e 11,958 | ... 26,250 | 01/19/2016. | 07/17/2025.
91159H  HL 7 [US BANCOMP ST NL...ouviieeiiiiecieiieies st ssssenssensns. | soenes .749,895 |...100.017 \ . 749,934 10T N B 2.350 2.353 [ Jdevres | et 7442 | .. 17,625 | 01/26/2016. | 01/29/2021.
92826C  AC 6 [ ViSaINC ST NL.....oiiieiiiiiiiiiississicsninsissnsssissnsssnsssssensssnessnsssnssnssessssssssseses | eovnees | |osnrenenes | oo TFE | i 761,970 [...101.465 | ..o 760,988 | ..o 750,000 758,825 [(CESYAT TN [T [ 2.800 |...... 2546 [ Do | e 992 | .. 21,000 | 01/21/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIgAtIoNS. ........vweuiveriresiieiirsseii e 5,305,546 XXX 5,250,000 5,295,565 0 (5,234) 0 0 XXX XXX XXX | s 53,189 | ... 166,313 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........couvweerenrrnnriiseianiinns 5,305,546 XXX 5,250,000 5,295,565 0 (5,234) 0 0 XXX XXX XXX | s 53,189 | ... 166,313 XXX XXX
Totals
7799999.  Total - ISSUET OBIGATONS. ... e reseieeiesesissess st ees sttt | neessesas 11,332,532 XXX | s 10,666,123 | ...cccooneee 10,250,000 | ...ccooeuee 10,497,879 | oo 0 | s (93,662) | ..oovvvrerriinn (0 P 0 XXX XXX XXX [ s 148,296 | ....... 431,438 XXX XXX
8399999,  Grand TOtal - BONGS.............ovueuivireiirrireiiiiieiiiesieeisieeesi sttt enninns | ereseseins 11,332,532 XXX | e 10,666,123 | ............ 10,250,000 | ........... 10,497,879 | ..cvvrrinnnd (V)] [ (93,662) 0 0 XXX XXX XXX | 148,296 | ........ 431,438 XXX XXX
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date

CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
9899999. Total CommON ANd Prefermed SHOCK. ... iuiiiiiiieiiiiieisti e ens eniserses s rssns st sensnns | rensessssesensenscnseneenes 0 XXX 0 0 () (U 0] 0 ... 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1

CUSIP Identification

2

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6

Number of Shares of Stock

7

Actual Cost

8

Par Value

9

Paid for Accrued Interest and Dividends

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1" 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Ow

ned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 9 10 1 14 16 17
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 Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in Year on Bond Effective Accrued
Description Code | n| Acquired Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default Rate of | Rate of Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn............cccoouiiniiisniiisiisssicsciccsssssiis ‘ ........... | .. ‘ 12/29/2017. | Various 12/29/2018. | ...ccccooeeeve 935,428 935,428 935428 | ....covovoiiiinis o | e 1.193 |....d 0.426 |MON.. | ...........255 | oo
9099999. Total - Other Short-Term INVESted ASSELS.........rurrreererririsrisees s sersssssens 0 0 935,428 XXX XXX
9199999. Total - Short-Term Investments 0 0 935,428 XXX XXX
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. Accretion Hedged Items Exposure Entity end (b)

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Annual Statement for the year 2017 of the NATlONWlDE AFF'N'TY |NSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

[Ticker Symbol|

Number of
Contracts

Notional Amount

Description

Description of Item(s) Hedged, Used for
Income Generation or Replicated

Schedule /
Exhibit
Identifier

Type(s)
of Risk(s)
@

8

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

Indicate Exercise,
Expiration, Maturity
or Sale

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged Item

Deferred

19
Hedge
Effectiveness at

Inception and at
Termination (b)

20

Value of One (1)
Point

NONE
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Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 0 0

NONE




Annual Statement for the year 2017 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

€c3

NONE




Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICG: §.......... 0

NONE

E24



Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0

NONE
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Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance

Open Depositories

The Bank of New York Mellon NEW YOrK, NY....oooiiirsesiccssssssssssssssssssssssssssnnees | sonsiions 181,011 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 181,011 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 181,011 | XXX
0599999. Total Cash XXX XXX 0 0 181,011 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 56,997 | 4. April 208,780 | 7. July. 14,291 | 10. October. 166,243
2. February. 179,908 |5. May. 225,398 | 8. August 137,115 | 11. November 170,377
3. March 195,751 | 6. June 235,824 | 9. September. 153,013 | 12. December. 181,011

E26
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Annual Statement for the year 2017 of the NATlONWlDE AFF'N'TY |NSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
CUSIP Identification

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE




Annual Statement for the year 2017 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas... For protection of state's ph's. 161,209 170,648
5. California.......cccccoovvimuriinnrinncnens
6.  Colorado....
7.
8. Delaware..... DE| ... B.... | Workers compensation 123,594 130,830
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 128,968 136,519
12.  Hawaii HI ..
13.  Idaho D|. . | Workers compensation 26,868 28,441
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland .
22.  Massachusetts..........ccccoovurrennccnd . | Multiple 171,957 182,025
23.  Michigan
24, Minnesota.......cocouerereerreeneriinenns
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. 376,155 398,180
33.  New York.
34, North Carolina For protection of state's ph's. 309,164 309,190
35.
36. For protection of all ph's 1,999,287 1,932,260
37.
38, OregON....cccereeeererreisseriir OR ... B.... [Multiple 1,020,993 1,080,773
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. 537,365 568,828
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 1,999,287 1,932,260 2,856,273 3,005,434
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

E28
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