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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUY SECUMHIES. ......vvuerririeeecieeisieie et enienns | ensesienns 8,389,869 | .......... 218 | s 8,389,869 | ..o | e 8,389,869 | .......... 218
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccooveuvierveriens | covevrirnn. 2,979,450 | ............. TT | i 2,979,450 | ..o | e 2,979,450 | ............. 7.7
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccoe | vevvvrvevnnnns 14,763 | ............. 0.0 | i 14,763 [ oo | e 14,763 | ............. 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt snsssssensns | sressanennes 3,555,088 | ....ccoo..... 9.2 | e 3,555,088 | ...ovvrrierirrinrinriinins | ceereeieninnins 3,555,088 | ..ccvvrenes 9.2
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:
5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

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

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

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

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | i [ | e 0 | 0.0

............. 0.0 | e [ | e | 0.0

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
............ 1,930,735 | .50 | 1,930,735 | i | e 1,930,735 | 50
............ 6,964,074 | .........18.1 | ...........6,964,074 | ....c..ccoooovvnrivvcriiens | ornenreee...6,964,074 | ........... 181
.......... 38,491,948 | .......100.0 | ..........38,491,948 | .......c.cccceeen.0 | ...e......38,491,048 | .........100.0
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas

10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY

© ©® N o

10.

1.
12.
13.

Eal

® ~ o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 5,776,459
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 8,018,771

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 914,318 8,933,089
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 630,019
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 7,115,454
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 6,964,075
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 6,964,075

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 35,254,184
Cost of bonds and stocks acquired, Part 3, Column 7 2973410
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 5,039
Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 0
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes (378,690)
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 8,079,463
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 177,344
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15..............

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 29,597,136
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 29,597,136
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevcrrnees | corveveverineriinnens 8,389,869 | coooerrirrriircninne 8,378,432 | oo 9,066,306 | coooovvrrnrrinrennne 8,340,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 8,389,869 | ..o 8,378,432 | o 9,066,306 | ...coocvrvercreninnne 8,340,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 2,994,213 2,881,892 3,004,964 | ..o, 2,859,607
Industrial and Miscellaneous, 8. United States 18,213,054 17,736,801 ...18,370,966 ...18,000,000
SVO Identified Funds, Bank Loans 9. Canada....
and Hybrid Securities (Unaffiliated) 10. Other CouNtries..........occovveveene | eovveereriisereeeceseses e eteteeresersses s sssssssesenssntenns | eresssesesissesesessessesssnssnens | arsessesesistesess s s assesnsneas
11. Totals......ccoocoe. 18,213,054 17,736,801
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......cmrerseeessrnnns | ovveeecninnieenins 29,597,136 | ..ovvirirrnirinn 28,997,125 | oo 30,442,236 | ..cooovvvirinininnns 29,199,607
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvvennen. 29,597,136 | ..o 28,997,125 | oo 30,442,236
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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 Column7asa 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
415,041 7,028,225 4,751,870 12,195,136 12,379,307 ...12,195,136
.3,025,801 ..2,992,121 6,017,922 |... 6,026,396 | ...

7.
8.
9.
10. Bank Loans

10.1 NAIC 1

10.2 NAIC 2

10.3 NAIC3

10.4 NAIC 4.

10.5 NAIC 5.

10.6 NAIC 6.

10.7 Totals




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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 Column7asa 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) J 866,134 |.....c...c... 13,689,623 |.....covvvnnes 8,499,633 | ..oovvriirinnn 486,988 | ...ooovvririnn 36,839 | oo (I - 23,579,217 | ovvvvvvnernerneen 7T [ XX [ e XK [ 23,579,217

............... 6,017,922

............... 3,025,801

............... 2,992,121
.0

6,017,922

.0

.0
11,491,754

11.8 Line 11.7asa % of Col. 7.........

Total Bonds Prior Year
........... XXX oo eveeeee e XRX s [ 0000000 29,227,787 | ee00n82.9 [ 000 29,227,788 | oo

6,026,396 ..6,026,396 |..

............. 14,808,401 |............10,576,400 |..............1,895,621 | .................211,581
1,041,084 |. .4,985,312 |.. .

15,849,485 |..... 15,561,712 |..

...211,581

L0IS

12.8 Line 12.7 as a % of Col. 9. NN .49 ...45.0 LA DA | 0.6
13. Total Publicly Traded Bonds
13,1 NAIC Tttt nnenes | seeesensesennens 866,134 |...ccceone. 13,689,623 |....covveene 8,499,633 | oo 486,988 | ....oovvrirenee 36,839
............... 3,025,801 |...............2,992,121

13,7 TOIS. .o nenes | censteeereneeens 866,134 |............. 16,715,424 |............ 11,491,754 | oo 486,988

13.8 Line 13.7 as a % of Col. 7..... . ..2.9 ....56.5 . .. 1.6

13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covveeeeeceieieeccc 29 | e 56.5 | cooveeeeaa 388 | 1.6
14, Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

......................... 00 | .00

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

(b)  Includes $ 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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 4 5 6 7 8

3 9 10 11 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ..5,416,300 |... 2,973,569 |. 5,793,993 8,389,869 |.

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

.............. 5,793,993

.............. 8,389,869

.............. 5,416,300 | ..............2,973,569

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

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

80IS

3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0

.......... XXX ovvivvineree | vvrerrirernnnenenen0

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

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




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

60IS

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 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
10. Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
Total Bonds Current Year
111 1SSUET OBlIGAtIONS. ......cvevececerie et senes | eeeeesesssnenes 139,593 |............ 13,091,195 |..covonvnnn 9,817,050 | cevvoveeieiene L1 (VN [ ). 0.9, SO PR 23,047,838 | ..ovvrerenn 779 | ) .0 SO I ) 0.0, SR IS 23,047,838 | ..o 0
11.2 Residential Mortgage-Backed SECUMIES...........o.rverrerrurineeneireirinrnees [ e 451,093 |...cocovenne. 1,245,098 |...coovverrenne T74,194 | .o 486,988 | ....coovreenee 36,839 | .......... ) .0, SO PR 2,994,212 | oo 101 | )., SO I ) 0.0, S IS 2,994,212 | oo 0
11.3 Commercial Mortgage-Backed SeCUNties...........ccovveereeeerireeenieiens [evvvnreieennnn 279,448 | 02,379,131 | i00.900,509 | o0 | il | ) 0.0 GNP 3,555,088 | ..ocoovevrerene 120 | ... ) 0. NN IR D.9.0 T R 3,555,088 | ..cocooveveeiiiie 0
11.4 Other Loan-Backed and Structured SeCUNtiES. ..........ccvvreverieenieiens | ceeerieseceenens {1 (0 {0 (01 (0] I 9,90 GO R [0 0.0 [ XXX vveivirees [ v D%, 0 SO IR {1 0
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R )0, SO R )., GO IR )., SO U D 0,9 SO U (01 (0 0.0 [ )., SO IO D 0,0 SO IR (V1 0
11.8 BANK LOANS.......cvuieeciiiciseie ettt sensensenies | riensssississnssssnenens {0 I [V {0 I [V 0 | i D, S [ (O 0.0 i 0., S D0, S [P {01 I 0
117 TORAIS. oo | e 866,134 |............ 16,715,424 | ............ 11,491,753 | ..o 486,988 | .....ccovvvnnee 36,839 | o (V18 IR 29,597,138 | ..cvveriirene 100.0 | .o )9, SO IO ) 9,9, COI NN 29,597,138 | ..o 0
11.8 Line 11.7.85@ % 0f COl. 7...oviiiiiiriiiniisirsissississsenisniseesensessnessisnens | onessssensenisssnsssens 2.9 | s 56.5 | i 38.8 [ e 1.6 | e 0.1 | oo 0.0 | v 100.0 [ .o )., SR I D0, ST [P 0,0 S ISR 100.0 | cvinicene 0.0
Total Bonds Prior Year
12.1 ISSUET OBlGALIONS. ......cvvvviecerciei e snsees | sesessessenenes 138,301 | .ovvrrennne 9,497,475 | ............ 10,993,933 | .ovovereieieriseiseies | e | oeeiins )00, SR A ) .0, SO I D 0.0 SO IR 20,629,709 | ..ovoverereiiinns 58.5 | e 20,629,710
12.2 Residential Mortgage-Backed SECUMIES..........cvrvvrvereerinienereireieinnes [ oo 1,597,483 |.....ccoovvn 4,479,749 |.............. 2,870,053 |.............. 1,895,621 | ...ocovrrurnnnn 211,581 | .o ) 9.9, SO R )., C I ) 0.0 S SR 11,054,487 | oo 34 | 11,054,487
12.3 Commercial Mortgage-Backed SECUNHIES. ...........cccveeverreeeriiereseeenns [ erveviieesseiesnieisnns | evernnieennnnn 1,872,262 | o 1,697,726 | oo | eeeeee e eens | e ) 0.0 G DR ). 9.0 N I D.9.0 T . 3,569,988 | ...cocvvevvrrrrnnnn 101 | 3,569,987

12.4 Other Loan-Backed and Structured SECUMHIES. ..........cccvvrverriieriieseins [ erreriiessiiieniiesnns [ evrinieieniisenniseenies | eenisessnssssssssiessnnnes | ssnsessssssssssssssssssees | svsesessssssessssesssssnseses | senrness XRKuvsrrerenenss | vererrrnens )%, 0. GO D D%, 0. GO ISR 0
12.5 SVO Identified FUNDS.........cccoveerereerieeeeeneeeeesssessseennens | eerneeeee XKeeirienens [ evireee e XX | e XX s | et XXX e | e e XXX e | e [ e )%, 0, GO DO D%, 0. GO ISR 0
12.6 Bank LoAns........ccccovviieirnieeriensieeniessssennsessnssesssssessnssssens | ssnnnnee XKeeirniennns | eovrreeee XXX | eveeeeeee XK e | v XXX e | e e XXX s [ eeecee XXX e [ 0.9, ST PR D00, S PR XXX

12.7 Totals
12.8 Line 12.7 asa % of Col. 9.........

.............. 1,735,784
........................ 4.9

Total Publicly Traded Bonds
13.1 Issuer Obligations 139,593
13.2 Residential Mortgage-Backed Securities... 451,093 |.
13.3 Commercial Mortgage-Backed Securities..... 275,448 |.
134
135
13.6
13.7
13.8 Line 13.7 asa % of Col. 7.........
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........cccoceevrrerrrncnnne

............ 23,047,838 | .....ccccoeeeeenn 779 | ... 20,629,710
.11,054,487

23,047,838
..2,994212 |.
3,655,088 |.

1,245,098 |...
2,379,131

LIT4194 |
..900,509 |.

Total Privately Placed Bonds
14.1 IsSUEr OblIgations..........ccevreveieireiieirieieeseeese s
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7asa % 0f Col. 7....oevvrviveeiiericeens
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 543,996,779 | oottt eiens | ceaea ettt ettt ettt ettt ettt te st tetets | srebetetetetetetet et et etetet et et et et s setns 543,996,779 | coveeeeeeeeee e
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 542,998,955 | .ottt | cetetsae ettt ettt ettt ettt te st tetetetetetets | stetetetetetetetet et et et et et et et et eteteaetns 542,998,955 | ...ooeieeeceeeee s
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvviuririrrirnininreinis | v senns 1,915,539 | oo 0 | o 0 | o 1,915,539 | i 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.eiiiiiiisrieerssiersrssesssssessssssessesssesss | eossessessssssessessssessesssssssesassssassans 1,915,539 | o (0 {5 1,915,539 | o) 0




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
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, prior year)

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

3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

4. Total gain (loss) on termination recognized, Section 2, Column 22

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

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 + 8)....cuciiiiiiiieeeceeeesee sttt st sae sttt

10, DEAUCE NONAAMILEA ASSES........vviiriviiieiieictiisie ittt b e s st bbb s 4 b s bbb s s b s e ebntes st b s bbb n s

11, Statement value at end of current period (LINE 9 MINUS LINE 10).........covuiiuereieriieeie ettt esae sttt b st s st et b st aess s b st s st nen

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 6 PHOT YEAI)..........euururrurerreureeseeseeeesesseessessessesssesseesessssssssessesssessessessssssessassessssssesssssessessssssssessssssenns

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cccccueeiievniceseiee s

3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuiiiieeiiieiieieiisieie ettt s s s34 843 ss b s bbbt s sttt s st ann

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

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

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......ovuieeieeie ettt sttt ettt £ e85 825884 E bbbt

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens

5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

6. Book/Adjusted Carrying Value at end of current period (Lines 1+2 +3.3-4.3-51-52)...cccccevirrererrnnn

7. DEAUCE NONAAMILEA @SSELS........evurieireieeiiiiie ettt s st s8R 8RRttt

8. Statement value at end of current period (LiNE 6 MINUS LINE 7).........cvcveuivieeieiiteiiet ettt s st s s bbb bbbt naen

Si11



Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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 INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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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

[ NS T=Tox 1o T TR O] V73T T OO

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

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14



Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseieaesess et et ee et et s et et s R s bbb s R et et eese b ssesesesanaese | Hebessieaetessesesesae A et s st et e R b e AR sttt st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal GaiN (I0SS) ON GISPOSAIS.......ceueuereeerrerresiseeesseseeseesesessessssesssessessessassssssee st ess e s e st essessssssessassanssessessesssessnssessassssssessassassnns | fesssessesssssssssssessosssessnssessasssnssnssessnssessessassnnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeived 0N QISPOSAIS...........cceueviveiieicieisieieite ettt bbb assaessssns | stessesessessessssensesessnsans NON E .......................................................................................................................................................................................................................
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..............cocviiviveiieieiicee et ensesens | essesessssses s s ss e ss b ss s s s s b s st s st esssseses e 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.C.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./A.C.V on Encumbrances Incurred

103

NONE




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

¢03

NONE




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng 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
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment 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 on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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 1 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 $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages $ 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

14

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 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| 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 Indicator| 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
CDS Enterprises Master Tenant LLC..........ccccvevevinns | cevrvnene Columbus................. OH..... Casto ComMMUNItIES...........ccccevevrveeieeeceeeieeeeieeieens | eveeeinae 10/30/2014| ..o | e 3,256,847 | ..ccovevnen 106,996 | ............ 106,996 | ...cccoevvirerernnnes s - - - -
EC Riverwalk 3 LLC . | New Orleans.. Enhanced Capital State HTC Fund LLC 12/29/2017] .. .1,113,337 970,150 970,150 | ..o | e (143,187)| - - - - .
Euclid Grand Apartment LLC . | Cleveland Euclid Grand Manager LLC . 09/27/2018 .. 79,852 79,852 s - - - S e | e 2,534,805 | ....... 0.270
Liberty Heights SP LLC.........cccveervrinrerenveisisnirerinnns | veeenes NorfolK......cvverrreinns Liberty Heights SP MM LLC.........cooovvemrvvrmnveriniienes [ v 12/27/2018 88,448 88,448 LR - - - S | 1,630,322 |...... 43.560
Sugar Creek Virginia Credit Fund Il LLC.. . | Roanoke. . Sugar Creek State Credit Fund LLC.. 1212712018 ..vvvee | 002,921,370 | e 1,917,690 | ......... 1,917,690 | .ooovvecn ....(1,003,680) | - - - - -
Dominion Arms SP LLC.......ouuiieinriieiiiniiseisssiisnienns <ceeneee | Norfolk.... . [VA.... Dominion Arms SP MM LLC 12/12/2018] .. . 87,021 87,021 | .o | s (983,909) | - - - - -
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Unaffili@ted. ... ..o sssssrsns crsississssessissssnes s snsansenas 8,530,784 | ........... 3,250,157 3,250,157 0| ..(2,130,776) | .oovvvnrnnncd (L] I [ (| 0| s
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[WNC Institutional Tax Credit Fund NW 2012 LLC....... | coove | IVINE.csrcesrsce [CA...... [WNG AQVISOS LLC...cocesscesessrsrsessescre [ [0810212012] ... | o 3,738,756 901,013 901,013 | | e (100,688)] - - - - R 3.320
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = UNAfIIBIEA. ... cireiiiieieii et ottt ettt ettt ettt ettt ent sttt enseses st ensensessnsansensnsnses | sesessessas 3,738,756 901,013 901,013 0 ... (100,688) | ...oeoveerrenenn (1] [P (L [ (V] [P [ 0 XXX
Any Other Class of Assets - Unaffiliated
[ Johns Creek Walk State unsecured 108N.......ccrce [........ [ John's CreeK....co [GA......| Johns Creek Walk State Credit FUnd LLC.........coorce [ [0312/2013] o | 2,812,904 | oo 2,812,004 2,812,904 e ] ] ] © T
4299999. Total - Any Other Class Of ASSE = UNAFAIIETEA. ... ... rueu etttk E£ s EfeeE o8£8R 88 £EE 18 EE LA E 8L Lkttt sninns | cbsnnsas 2,812,904 | .......co.. 2,812,904 | ......... 2,812,904 0 0 XXX
4499999. Subtotal - Unaffiliated ....15,082,444 ..6,964,074 6,964,074 .0 ..(2,231,464) ... XXX
4699999. Totals ....15,082,444 ..6,964,074 6,964,074 0] .(2,231,464) ] ... XXX
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11
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
Euclid Grand Apartment LLC...........ccoveirereniecreseees Cleveland..........ovvreneerseeseresees OH...ooevene Euclid Grand Manager LLC................... 09/27/2018. 79,852 | - e —————— 0.270
Georgia Housing Tax Credit Fund LLC................. AHANEA. e GA......... Georgia Equity INVEStOrs, LLC.........cuieeiiririeeieirieeeeee e 10/09/2018. | ..o [ e 1,830,010 | - s
Laurel Hill Venture LLC.........c.ccoonvvvvnriverirerinninns Madison, Wi Laurel Hill Managing Member LLC. ... | 12115/2015. S | (97,369)
LIDErty HEIGhS SP LLC........ouvirrirceirieeiieriee et sss st ssssensenen Norfolk VAo Liberty Heights SP MM LLC . [12/2712018. 88,448 | -
Sugar Creek Virginia Credit FUNG I LLC..........cciiiiicieiesce s enienes ROGNOKE. ......cvereirriricie e VAo Sugar Creek State Credit Fund LLC 1212712018, | oo [ e 2,921,370 | -
VA State TC Fund | LLC St Louis .. |Enhanced EC FUNA LLC.......c..ovriirieiieeceisiseeiesiesssesiesissesssssessens 11/09/2018. | oo | i 2,028,161 | -
Woodward Landlord LLC . Mount Vernon . | Woodward Manager LLC..........cc.ccovunnnee. 12/31/2015. e | e 1,011,687
Dominion Arms SP LLC..........c.ccccovvvverrrnnnnaen. Norfolk Dominion Arms SP MM LLC..........c.ocovviviiieriieiiieieeciecesc e 12/12/12018. | ..o | e 1,070,930 | -
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........... oot 8,018,771 914,318
4499999. SUDOtAl - UNAFAIIAIEA. ...k fE e f AL 8,018,771 | ... 914,318
AB899999. TOMAIS........vveveeeeeereeeieseees etttk R etttk ees | fetekeeeRE e L oL e LR R E LR R R R bRtk e R eeEere | HheeeeeeL LR R Rt LR AR LSRRk LRttt | ceirenenas 8,018,771 | oo 914,318
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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 | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in 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./ACV 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 10/09/2018. | 12/31/20018| .. 1e(1,830,010) | covvrrirrereernnen | e [ e (1,830,010) 0

Laurel Hill Venture LLC........c..c.ooveviviiercsicieieeeese e Madison. WI.. | Fully Amortized... ..o | 1211512015, | 12/31/20018] ..o | v | v 97,369 | ... 97,369 0

VA State TC Fund I LLC St Louis MO. |Fully Amortized... .| 11/09/2018. | 12/31/20018| .. 1(2,028,161) | covovverrerceiinen | e [ s (2,028,161) 0

Woodward Landlord LLC.. Mount Vernon OH. | Fully Amortized 12/31/2015. | 12/31/20018) . (1123,188) | oo [ e [ (1,123,188) 0

CDS Enterprises Master Tenant LL! ... | Columbus ... | OH. | Distribution ... 10/30/2014. | 08/01/2018. - 0 0

The Shoreway BUIlding LLC.......ccoviuniiiniinsisisriiseissrissninas Cleveland........cccccooeeee. OH. | Distribution .102/19/2014. | 06/30/2015. | .. |- 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0] (4,883,990) | o0 [0 | (4,883,990) | ... .0
Any Other Class of Assets - Unaffiliated

Johns Creek Walk State unsecured l0an..........c...ccoocvennneea. John's Creek............... | GA.. | Distribution...........ccoccoiinriennas 03/12/2013. | 04/18/2018. | ............ 552,799 0 552,799 | ........ 552,799 0
4299999. Total - Any Other Class of Assets - UNaffiliated. .........covvriiiiiiiiieisisiss e eseees 552,799 . .0 .. 0 0 0 552,799 552,799 0 0
4499999, SUDOLAL = UNBFAIIBIEA. ... ettt s8££ R £ oeEE oLk £E 8RR bbbttt | sbieneienes 741,520 ...(4,883,990) | ... 0 | s 0 [ (4,883,990) [ ...vvvvrrnrinnn () 630,019 | ....... 630,019 0 | (V)] [ 400
4899999, TORAIS.........cvvoerrreeieeieere ettt ettt | s 741,520 | .o 0 ...(4,883,990) | ... [V [ 0] ... (4,883,990) | .....oovvvvnennn (V) [ 630,019 | ........ 630,019 | .oovvevrrcr) (V] [T (V] [T (] [ 400
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810 EE 4 |U S Treasury Bd ..2,760,313 |...106.449 .2,128,984 | ..... .2,000,000 2,080,854 | ....coovoerierriinns | i (68,608) [ ...vvvevereerrris [ v [ e 8.500 |...... 4.755 |FA....... 02/03/2006. | 02/15/2020.
912828 3W 8 |U S Treasury Nt. 2,973,410 |...100.516 ..3,015,468 .3,000,000 | ... 2,973,569 158 10 2.750 . .. 12/11/2018. | 02/15/2028.
912828 P79 |U S Treasury Nt . 2,142,114 | ... 96.074 ..2,065,595 2,150,000 | ....coconene 2,145,101 AT | s [ | v 1.500 |...... 1.557 |FA....... 05/04/2016. | 02/28/2023.
912828 W5 5 |U S Treasuny Nb....ooocorerinieniisisnissiiesississsensssisssssssesssssssssessssssessesssssssnsenss | anrenns | oo | eevessnrins | sosseanens 1 I 1,190,469 |..... 98.184 ..1,168,385 1,190,000 (1074 [T [TRTRRRT PR 1.875 |...... 1.865 |[FA...... 10/04/2017. | 02/28/2022.
0199999. U.S. Government - Issuer Obligation 9,066,306 XXX ..8,378,432 .8,340,000 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL........ovuieirieriiisinssesissnsssssssssssenssnsssesenssnsssssnsenes 9,066,306 XXX .8,378,432 | . .8,340,000 | .. ...8,389,870 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312913 ZE 9 | FHLMC REMIC Ser 1437-HD......cooevimrineiiieineieiiesieeiiseiseesssssssesesssssinees. | eoveees | o | weerienes 7N I L1 15,025 |..104.193 | .cooocvrieii 15,262 | oo 14,648 14,763 (V4] [N INVRRIR IO 7.000 |...... 6.361 | MON.. 09/05/2001. | 12/15/2022.
3132GU KL 7 [FGLMC P00l #Q0B999..........rvumrirririiiiieriierirereseessesssssesssesssssessssssssnesens | sevenee | oo | eevessrees Z ) I L} (- 1,433,347 [..100.742 | ....ccevvuuee 1,379,015 | oo 1,368,861 | ...cccovveeee 1,427,853 (9B6) | .vvvevererierieens [ e [ e 3.500 |...... 2.661 |MON.. 05/31/2012. | 06/15/2042.
31419L 3D 3 | FNMA POOI #AET95.. .. ..coiivririseriisrissssssnsssissensssnssssnsssnsssssssnssssssssnsssnsssssssnes | eonsees | | eesensnenes L) I | I 1,556,592 |...100.780 ..1,487,615 1,476,098 | .. ...1,5651,597 [(IRIPA T RN [T [P 3.500 |...... 2.386 | MON... 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .. 3,004,964 XXX .2,881,892 | ..... .2,859,607 | .. 2994213 | e 0 (2,355) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIGatioNS. ... ssssneenes 3,004,964 XXX s 2,881,892 | oo 2,859,607 | ..oovvernn. 2,994,213 | i 0 (2,355) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035242 AL 0 | Anheuser-Busch INDeV Fil ST NL..........ccovriierecisiiesieesiessssississsisessenssnns | eoenns | o | seenrienns (A 2FE| s 1,992,420 |..... 97.235 | oo 1,944,698 | .....cccooune. 2,000,000 | ..ovvereeen 1,995,380 1,039 [ oo | e | s 3.300 |...... 3.361 |FA....... 01/13/2016. | 02/01/2023.
124857 AP 8 | CBS COMP ST Nttt ssessessssessssisssssssesssens | sevinee | oo [ eeveneinnns 1 2FE | i 990,330 993,759 909 [ e [ e [ e 3.500 |...... 3.616 |JJ....... 01/07/2015. | 01/15/2025.
29364D AU 4 |Entergy Arkansas INC 15t Mtg Bd.........cccovrrvervnniirernnineinineinnnsnenssiseeennnenns [ovnne [ | veveveeen | e 1FE ..781,988 773,813 (2,900) [ ..oovverirrirenis | e | s 3.500 |...... 3.009 [AO...... 02/05/2016. | 04/01/2026.
31428X  BC 9 [FedeX COmp ST NE....ccuierceicieecieeiieeieeieisess et sssssssensessssssans | eeenns A e 2FE| .. ..998,450 999,015 144 3.200 |...... 3.218 |FA...... . 01/06/2015. | 02/01/2025.
452308 AP 4 [lllinois TOOI WOTKS INC ST NE.......oivveiirririiieisciesieeieeisesessssisesssssssenssennss | onniee | oo | veverennens 1 e 1FE| oo 1,321,563 1,250,000 | ...ocvonee 1,285,596 | ..o | e (12,835) [ oo | cevrveererssnisenieninee [ s 3.375 |...... 2.282 |[MS......| .. 12,422 | 42,188 | 02/02/2016. | 09/15/2021.
546676 AW 7 |Louisville Gas & Elec Co 15t Mg Bd..........ccvuuevvrevercernerererieeincrneenceseniinnines [ eovneee | [ eovererenn | s 1FE ...1,036,610 1,000,000 | ..ccoovvrenee 1,026,662 (3,535) [ covuvrnrererierins | verrreennerienineeis | s 3.300 |...... 2.863 |AO...... .33,000 | 02/04/2016. | 10/01/2025.
664397 AM 8 | Northeast Utilities Sr Nt A e 2FE| .. 998,980 1,000,000 999,346 97 | o [ e [ e 3.150 |...... 3.162 | JJ....... v 31,500 01/12/2015. | 01/15/2025.
68389X BB 0 [Oracle Corp SrNE.......vvuurieierieieeisieiesiesiesessesessesssiessenesssssssnnnine | ennnen | oe | vevesneenns (A TFE| oo 990,120 1,000,000 994,524 1,533 [ o | e | e 2.500 |...... 2671 |MN......| oo 3,194 | e 25,000 |01/21/2016. | 05/15/2022.
693304 AT 4 |Peco Energy Co 18t MG Bd........cocvuvmcrierincernerinercriesineessssisesseniesssensnnes | eovnene | o | eovereneee | e 1FE ...1,026,910 1,000,000 | .. ..1,019,630 (2,590) [ ..oocernrererrerins | e | s 3.150 |...... 2.830 |AO...... .31,500 | 02/04/2016. | 10/15/2025.
69362B  AY 8 |PSEG POWEN LLC ST NL......oiiiiiriieiiieieisiiee e sssssssesssessessssssssssnnns | eveens A 2FE ...1,070,890 |...101.096 1,000,000 | .. 1,030,421 | | s (10,863) [ 1eovvuvrerrriverens | vevrveeerrseisereninne [ s 4150 |...... 2.970 |MS...... 41,500 | 01/12/2015. | 09/15/2021.
713448 CY 2 | PepSICO INC ST NE.....couiieiieiiiecieeieiie sttt SD. | [ 1 ..100.498 | ... 1,004,976 | ..cooovvrvnnee 1,000,000 | ..coovvrenne 1,031,256 (4,268) [ ..o | e | s 3.500 |...... 2971 | dd....... 01/19/2016. | 07/17/2025.
842400 GF 4 | Southern CA Edison Co 18t Mtg Bd.........ccccccovriiniivciicniniinicnnicciiciieciinies [ | o1l AFE 500,000 . 97.261 500,000 [ ..vouevrernriereninees v [ e [ 1.845 |...... 1.845 |FA....... 01/13/2015. | 02/01/2022.
91159H  HL 7 [US BANCOM ST NL. ..ot sisessessssnessssessennns | crvees ..999,860 |..... 98.523 999,940 28 | o [ s [ 2.350 |...... 2.353 | Jd....... 01/26/2016. | 01/29/2021.
92826C  AC 6 [ VISAINC ST NL. ..ot nssssssssssessesenssensans | crieens ...1,014,500 |..... 98.745 ...1,008,627 [PX0ZL:) | N [ORRRIN [ 2.800 |...... 2.569 |JD....... 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 14,766,081 XXX ....14,248,731 14,657,969 (34,890) 0 0 XXX XXX XXX | e 151,827 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201.........cccoevuvriniivnninninenvnniinnins [ [ [ | 1FM ..2,059,89%4 |..... 98.981 ..1,979,620 2,000,000 (8,242) | .ovvevereierveines [ [ 3.019 |..... 2.562 | MON.. 5,032 05/20/2016. | 06/15/2049.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......ccoovvvninnivnrrnnnninnnninnis | s | [rovnrerend | e 1FM ...1,544,991 |...100.563 ..1,508,450 .1,500,000 (6,657) 3.584 |..... 3.116 | MON... 4,480 04/29/2014. | 04/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........c.cuireiriiiieieiereeeee s 3,604,885 XXX ..3,488,070 3,500,000 | .............3,555,088 | ......cccc..c....... 0. (14,899) 0 0 XXX XXX XXX | ... 9,512 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... .o sssssssssiessnes | sovenines 18,370,966 XXX | s 17,736,801 | ...ccvoeve 18,000,000 | .......... 18,213,057 | ..oovvvvrririnrirrines [\ (49,789) 0 0 XXX XXX XXX | e 161,339 XXX XXX
Totals
7799999. Total - Issuer Obligations...........ccuereerrrisiessiesniinans 23,832,387 XXX | s 22,627,163 | oo 22,840,000 | ........... 23,047,839 | oo [V (102,309) 0 0 XXX XXX XXX | s 265,740 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ..o seneenes 3,004,964 XXX .2,881,892 | ..... .2,859,607 (2,355) 0 0 XXX XXX XXX 8,383 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities ...3,604,885 XXX ..3,488,070 .3,500,000 3,555,088 | ..ooovencrinnenn0 | i (14,899) 0 0 XXX XXX XXX 9,512 XXX XXX
8399999. Grand Total - Bonds.... .30,442,236 XXX ....28,997,125 29,597,140 | ..oovvvvrvrevreenn0 | e (119,563) 0 0 XXX XXX XXX .283,635 XXX XXX
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market 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. Indicator | Acquired

NONE




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative 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./A.C.V. Symbol (a)| Acquired
9899999. Total Common and Preferred Stock..........cccocvviviinnens et o 0 XXX | [ (V) 0 0 im0 |0 | i, 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 $...

cl3a

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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.
912828  3W 8 |U S Treasury Nt 2.750% 02/15/28........cccovvimiviviniierinrinsersssinisssssnianns | | 12/11/2018........ 2,973,410 | oo 3,000,000 26,678
0599999. Total - Bonds - U.S. Government.......... 2,973,410 26,678
8399997. Total - Bonds - Part 3 2,973,410 26,678
8399999, Total - BONS.......ovuiiiiiiiiiciiiiisisisnsreiss s 2,973,410 26,678
9999999. Total - Bonds, Preferred and Common Stocks 2,973,410 XXX 26,678
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

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
Bonds - U.S. Government
912828 W5 5 |U S Treasury Nt 1.875% 02/28/22.... 07/18/2018. | Barclays Capital INC......c.ooosvvsvvssssen | | 301,038 | .....oo 310,000 | ... 310,122 | oo 310,417 | ... (14) (L)) S — 310,103 | e | o (9,065) | ..ocovns (9,065)| ......... 5,133 | 02/28/2022.
0599999, Total - Bonds - U.S. GOVEIMMIENL. ..o cvsvvssresvrs vttt st s s | 301,038 | ......... 310,000 | ......... 310,122 | oo 310,117 | oo 0 (14) 0 (14) [ 310,103 | e 0 (9,065)] ........ (9,065)] ........ 5133 | XXX
Bonds - U.S. Special Revenue and Special Assessment
312913 ZE 9 |FHLMC REMIC Ser 1437-HD - [ 1200172018, | PaydOWN..oceeeesveeessneessn |, 7,384 | v 7,384 | oo 7,574 7,456 | ... (72) (72) 7,384 12/15/2022.
3132GU KL 7 |FGLMC Pool #Q08999  3.500% 06/15/42.. - | 10/16/2018. | Nomura Securities Il LLC...o.vvveceeeec | ] 6,502,238 | ....... 6,585,458 | ..... 6,895,695 6,873,910 | ... (2,047) (2,047) 6,871,863 06/15/2042.
3132GU KL 7 |FGLMC Pool #Q08999  3.500% 06/15/42 .| 12/01/2018. | Paydown 969,710 | ......... 969,710 | ....... 1,015,392 | 100000 1,012,185 | oo | e (42,875) | cooveeeereei | e (U725 — ...969,710 06/15/2042.
31340Y BH 1 |FHLMC REMIC Ser6-C  9.050% 06/15/19 .| 01115/2018. | Paydown 3 3 3 0 3 06/15/2019.
313602 DV 3 |[FNMA REMIC Ser 1988-15A........ccccocevvvrirererne .. | 06/01/2018. | Paydown 27 27 27 1. .26 0 27 06/25/2018.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40........... <[ 1200172018, | PaydOWN... e | 156,206 | .......... 156,206 | ....ov. 164,724 | oo, 164,339 | oooccersins | o (8,134) [CREY F — 156,206 11/25/2040.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ wovvvesiivvnsisrsssssssssessssssssssessssssssssesssssessssesssesssess | 7,635,568 | ... 7,718,788 | ... 8,083,415 | ......... 8,057,919 | oo 0. (52,728) | .oovoc 0 | (52,728) | oo 0] 8,005,193 |...occccoo.. 0 |...(369,625)| .....(369,625) | ....213,606 | XXX
Bonds - Industrial and Miscellaneous
842400 GF 4 | Southem CA Edison Co 1t Mtg Bd........co.cevio. [ [ 08/01/2018. [PaydOWN....cvcvvvsrssisssiciis [ | o 142,857 | oo 142,857 | oo 142,857 142,857 |.... 0 el 0 1,977 | 02/01/2022.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............oivvimmriiririiniiiiiniis i | 142,857 | ..., 142,857 | ........ 142,857 142,857 0 0 ..142,857 0. ol 1,977 XXX
8399997. L T T~ 8,079,463 | ... 8,171,645 | ... 8,536,304 8,510,893 (52,742) . 8,458,153 ..(378,690) | .....(378,690) | ....220,716 | XXX
8399999, Total - Bonds ......8,079,463 171,645 | ...... 8,536,394 8,510,893 .(52,742)| .. 8,458,153 ....(378,690) | ......(378,690) | ...220,716 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........cccovovvrsivvniiiniiis v | 8,079,463 XXX | e 8,536,394 8,510,893 (52742)| .. 8,458,153 ..(378,690) | ......(378,690) | ....220,716 | XXX
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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
0 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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  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

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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

ned December 31 of Current Year

1 4 Change in Book/Adjusted Carrying Value Interest 20
3 8 9 10 1 14 16 17 18
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
i Valuation | Current Year's| Temporary Exchange of Current Paid for
g Date Book/Adjusted Increase (Amortization) |  Impairment Change in Year on Bond Effective | When Accrued
Description Acquired Name of Vendor Carrying Value (Decrease) | Accretion | Recognized BJ/AC.V. Not in Default Rate of | Rateof | Paid Interest
Other Short-Term Invested Assets
Nationwide Cash Mgt ParN.........cocosesesesesrsssrsssss [ [ 12/31/2018. [ Various.....ocososcsssessssssscsssssssssssssnes | 120312019, v R e e e I I e e 237 [ 10119 [MON.. [ o891 [
9099999. Total - Other Short-Term Invested Assets ...1,915,539 XXX XXX XXX
9199999. Total - Short-Term Investments. XXX XXX XXX




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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

Cumulative Prior

Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index 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) B.J/A.CV. Accretion | Hedged ltems Exposure Entity end (b)

813

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | 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 Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  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 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
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 1 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. Offsetper SSAPNo.64 e e | s
2. Net after right of offset per SSAPNo.64 ] s (O 0

NONE




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

A

NONE




Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
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
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code 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: §......... ONAIC6: §......... 0

NONE

E24



Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
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
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code 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 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 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
Bank of New York Mellon NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 15,196 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 15,196 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 15,196 | XXX
0599999. Total Cash XXX | XXX 0 0 15,196 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (102,373) | 4. April 16,663 |7. July 27,713 | 10. October. (25,848)
2. February. 83,380 | 5. May 171,789 | 8. August 91,519 | 11. November. (68,998)
3. March 16,280 | 6. June 6,140 | 9. September. 95,856 | 12. December. 15,196
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Annual Statement for the year 2018 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

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 2018 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... For protection of state's ph's. 320,698 318,089
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del For protection of state's ph's. 109,245 111,772
9. District of Columbia
10.  Florida » For protection of state's ph's. 219,856 212,558
11, GEOMGi@.u e For protection of state's ph's. 119,649 122,417
12.  Hawaii
13.  ldaho . | Workers compensation 41,617 42,580
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 166,468 170,319
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. For protection of state's ph's 353,745 361,927
33.
34. For protection of state's ph's 353,745 361,927
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,515,656 2,453,730
37.  Oklahoma..
38.  Oregon Multiple. 413,340 415,995
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 2,515,656 2,453,730 2,098,363 2,117,584
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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