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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... . 6,196,722 | .... 488 |.........6,196,723 6,196,723 | .... ..48.8
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........ccovuiveiericriereieeeeeseeeesee e | e | e 0.0 [ e | e (1 [P 0.0
1.06 Industrial and MiSCElANEOUS............c.crverrerreneieeieineissiseiseeiseeins | v 3,009,117 | oo 237 | oo 3,009,118 | oo [ e 3,009,118 | .ovverenee 23.7
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees

1.10 Unaffiliated Bank Loans

1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et

3.06 Unit INvestmMent TrUSES........cccveviiiereieiceieese s
3.07 Closed-ENd FUNGS.........ccccoeverieireieiesscteie s

3.08 Total Common Stocks.

4. Mortgage Loans Schedule B):

4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale O 0] i 0.0
5.04 Total Real EState.........ccovvuiiererierieineieiss e O [ 0 |0 [ (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocuerurinernirnennerneeiseenseinssissieees [ coverieenssinnnnn: 4481 | e (V0 [ 4481 | [ e 4481 | e 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)........c.cceveveeeneeeeriereeiens | eeveriisiinnens 113142 | oo 09 [, 113142 | |, 113,142 | . 0.9
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cococoverrenee. 117,623 | oo 0.9 [, 117,623 | oo (0] I 117,623 | e 0.9
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA).........ccceveveeerececeesieeeseseeseeens | e, 3,375,727 | .o 26.6 | .o KICYAN 072 (5 [ IO 3,375,727 | e 26.6
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVEStEd ASSES........iiiiriieiiei e ssesnsnnes | cenessians 12,699,189 |............. 1000 |............ 12,699,191 | o) 0 i 12,699,191 |............. 100.0
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA
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. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
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 VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
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 @MOUNES.........c...cvirueririiseriereseese st ese s8R

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 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA

© ©® N o
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1.
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13.
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® ~ o o
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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 5,952,574
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 171,913 171,913
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 81,243
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 870,450
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 1,959,553
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 3,375,727
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 3,375,727

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 8,892,725
Cost of bonds and stocks acquired, Part 3, Column 7 1,184,114
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 2,300
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 35,854
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 806,505
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 102,648
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 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

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 9,205,840
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 9,205,840
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA

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........covvevverrnens | correvevcrineriinens 6,196,722 | ..ooovvveerrrrrind 6,201,845 | oo 7,211,100 | covvovvcrrerinnne 6,200,000
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 6,196,722 | ..o 6,201,845 | oo 7,211,100 | oo 6,200,000
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. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......coremmsmmesssrnnsns | onveveenesssnennenens 9,205,840 | ..cooovvrriiiiinininns 9,354,892 | oo, 10,222,185 | ..ooovvveiirrrecinnns 9,200,000
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...... | ....ccccoevrneriennces 9,205,840 | cvoovvrirriiicnenne 9,354,892 | coooovvrirriins 10,222,185
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Annual Statement for the year 2019 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

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year

Thro

ugh 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.
Prior Year

8

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............... 1,512,856

...... 749,188 |..

............... 3,034,021
..... 749,071

............... 2,259,929

9.7

TOtAIS. ..ottt

0.0

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4.
NAIC 5.
NAIC 6.
Totals
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Annual Statement for the year 2019 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

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

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

Total Bonds Prior Year

............... 5,855,527

............... 2,288,128
.749,071

............... 8,143,655
..749,071

............... 8,143,655
.749,071

Line 12.7 as a % of Col. 9.

..3,037,199
..34.2

Total Publicly Traded Bonds

............... 2,697,082
................. 749,188

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 3,047,491
....33.1

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

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

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

0.0

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

Includes $.. 0 current 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.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| 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.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2S.....

.0, NAIC3S§..

0; NAIC4S.....

NAIC5 $

NAICBS......... 0.
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 2,712,078

.............. 1,184,226

.............. 5,109,634

.............. 6,196,723

3.01

3.02

3.05

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations

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

5.01
5.02
5.03

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

.0

601

6.02
6.03
6.04
6.05

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

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......cviviveiiecieiicie et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvueveveireiciiieie e
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
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 R LG IR I OO OO OO 154,961,917 | oot
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 155,403,433 | oottt enerenes | ettt ettt anns | etetetet ettt ettt ettt ettt 155,403,433 | oo
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).........ccvriuririiiiiinininreinis | et T1B,142 | s 0 | o 0 | s 13,142 | oo 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).....cueuioieriiiiiiesiissenisessesssssssssensesssssnsens | eossessassessssassessessssassessssassessassnsassass T13,142 | e 0 [ o 0 | s T13,142 | oo 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Annual Statement for the year 2019 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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | 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 Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
[EC RIVEMWaIK 3 LLC........ooccersessrsesrsmrsrse [........ | New Orleans........... [LA...... | Enhanced Capital State HTC Fund LLC............ooocee [ [12/20/2017] oo | s 3,559,828 | ..o 2244477 | ... 2284477 [ o | s (877,980) | - - ] o e - e | o 0.340
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated. ..o | s 3,559,828 | ....ccoouu. 2,244 AT7 2,244 477 0] . (877,980) [ ..vvvrirerins (L] (U I (] P (U 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
[ ST GA Fund NW 2018 LLC...c..ooco s [ | AllANBL s [GA......| SunTrust Community Capital LLC.....c.occcerrsrs [ [12127/2018] .o | 200003,320,718 [ o 1,131,250 | ....... 1,131,250 s R T T e e e 41.700
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated..........coorvriiinsiininsinianins oot .1,131,250 1,131,250 ...(1,081,573) | ... XXX
4899999. Subtotal - Unaffiliated.........coorirrieriiriniinissessniceens v 3,375,727 3,375,727 | ... .0 ...(1,959,553)] .... XXX
5099999, TOAIS.......euvvrerereirseiseiseissee st ese s sb s s s bbb 8RR eekiee R AR SRttt esstenssnenssensiensins | ereeeesen:0,88T,548 | i, 375,727 | e 3,375,727 | oo 0| ....(1,959,553) | ..oovvvrrrrrrenad (VI I (01 (V1 (1 [T 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 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, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

[EC Riverwalk 3 LLC. [ NEW OHeans.......ooceresesmersresseseses | LA | EnhENced Capital State HTC FUNA LLC...rerresersesesesrsesesene [12/20/2017. [ oo | e | s 159,000 |. 0.340
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState - UNffIlIALEA. ..o otttk cs etttk ettt ettt et es ettt enten e et ensensebntentensssnsensansessnsansens | sressesssssssenensnssnsensensnsnad | ceenes 159,090 | .t 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

[ ST GA Fund NW 2018 LLC........0oooocsce [ Rz e 12,823 [ ororesrsssesssrses | o 41.700
4199999. Total - Non-Guaranteed State Low Income Housing TaxX Credit - UNGFfIIAEEG. ... ..ot eists etttk f 80888k eEE L eE 8oL L8 EE L8 E A0S0 E £ E L8 8L b8 81 E £ E 1L E b1 EE e EE oL E 0 b E bbbt bbbt entnnnentennnnsns | bonnsnnsnsnenssnssennnssnneneesd | onrsnniesnnsssesensnes 12,823 XXX
4899999, SUDOIAL = UNAFAIIBIEA. ...ttt 8808 eLE £ HeEE 4 44 oLE 1 HEEE LR E L EE 0L L8R E LR E L8R8 LR EEEEEfHEEE L oA ESEE R0 081 EEEEHEEE LD LR LR L E LR R LRkttt | ersnnnnsensnnesnnsnnsennenens) | s 171,913 XXX
5099999, TOAIS.........vvveereeiraeeseiseieae et es s ees et es b8 s s 8eLE 88 ks8R R AR R RSt e R e Eee L4seLEseRR e R R E SRR R R LR SRR f e Rt R et R R ee | HLEieeER oL R AR RS E R S Rttt nnsnninenns | erienenennsinsnensiensieens) [ s 171,913 | oo 0 XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested
5 6 7

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/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
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide Mutual Insurance
Enhanced Capital Nebraska NMTC Investor Il LLC............... New Orleans............... LA.. | Company 10/30/2018. | 12/06/2019. | ............ 789,207 | ..o LT S e | T e 0] i | e 789,207 | e 870,450 81,243
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0........789,207 | ........ 870,450 81,243 0
4899999. Subtotal - Unaffiliated.........coouioriinniinisiiiniiscins 0 0 0]....... 789,207 | ........ 870,450 81,243 0
5099999, TOAIS.........cvrurerrrereieerieeeieeet ettt eenienes 0 0 0]......789207 | ... 870,450 81,243 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
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 ..3,726,422 |...100.810 22,721,865 | ..oo0eerrn2,700,000 | oo 2,712,077 [ oo | e (97,074) [ oo | e [ 8.500 02/03/2006. | 02/15/2020.
912828 P79 |U S Treasury Nt. 1,394,865 |..... 99.652 ..1,395,132 747 ... 1.500 05/04/2016. | 02/28/2023.
912828 R6 9 |U S Treasury Nt. . 905,699 |...100.004 ....900,000 (811) | cevereereerreireens [ e [ e 1.625 06/06/2016. | 05/31/2023.
912828 YU 8 [USTreasury Nb......cooovomvieriiiisisissiessiesisssisssissssssssessssssssssssssssssssesssssssssnss | aovnnee | e | essiinses | oosseenens 1 I 1,184,114 |..... 98.734 . 1,200,000 T2 [ [ [ 1.625 12/12/2019. | 11/30/2026.
0199999. U.S. Government - Issuer Obligation 7,211,100 XXX ..6,201,845 .6,200,000 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ...t ssssssssssssssssesssenes 7,211,100 XXX ..6,201,845 | ..... .6,200,000 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035242 AP 1 [ Anheuser-Busch INbev Fin SrNE........ccoviveieieicrieieeeeeee e | eeveiee | oo | ereeieiens 1] 2FE | oo 748,748 |..106.188 | .................796,409 | .....c.ceoee.. 750,000 749,188 AT | e | v [ e 3.650 01/13/2016. | 02/01/2026.
29364D AU 4 |Entergy Arkansas INC 18t MEg Bd..........coovueverreririniirniienienisseissisessssessensins | eovenns | oo [ eenviienns (i TFE| oo 771,285 |...1105.496 | ...ccooco0eren 791,222 | oo 750,000 763,859 (1,973) [ oo | e | s 3.500 01/26/2016. | 04/01/2026.
61746B  DZ 6 |Morgan Stanley SrNL.......ccccoveverncineeiinnineieiiesiseessssissssesssessssesssnsssessenss | nevnne | oo | eeveseeen ] [ s 1FE ..748,463 |...107.409 ....750,000 748,997 144 | e [ s [ 3.875 . 01/22/2016. | 01/27/2026.
68389X BB 0 |Oracle Corp SrNE........ouuiviiriiiniinnininienississssisssessnssenssnesssnssnsessnssensenenne | venenee | oo | evesnnenn ] | e 1FE ..742,590 |...101.313 ....750,000 | ... 747,073 1,180 | v | | s 2.500 |...... 2.671 |MN...... . oo 18,750 | 01/21/2016. | 05/15/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUET ODIGAtIONS. .....vvueverreririsiisseisssii e 3,011,086 XXX | 3,153,049 | i 3,000,000 | ..oovvernnes 3,009,117 | oo 0 (532) 0 0 XXX XXX XXX | s 32,797 | .o 101,438 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated). ... ..urirrieeisiiieriiissessi s 3,011,086 XXX | .......3,153,049 | ..o 3,000,000 | ............. 3,009,117 | oo 0 (532) 0 0 XXX XXX XXX | 32,797 | ........ 101,438 XXX XXX
Totals
7699999.  TOtal - ISSUET OBlGAHONS. ..o vvuteseiseiesesissees st sees sttt | biisniines 10,222,186 XXX | s 9,354,894 | ..o 9,200,000 | ..oovvvrnees 9,205,839 | .o (V)] [ (97,558) 0 0 XXX XXX XXX [ s 129,563 | ........ 366,563 XXX XXX
8399999,  Grand TOtal = BONGS..........cururriuiiririierisiseiesisiseesis st entns | enrserenes 10,222,186 XXX | s 9,354,894 | .............. 9,200,000 | .............. 9,205,839 | oo (V] [ (97,558) 0 0 XXX XXX XXX | v 129,563 | ........ 366,563 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828 YU 8 |U S Treasury Nt 1.625% 11/30/26.......cccvririmminirimrniiierinssssesnssnines | | 12/12/2019........ 1,184,114 | o 1,200,000 693
0599999. Total - Bonds - U.S. Government.......... 1,184,114 693
8399997. Total - Bonds - Part 3 1,184,114 693
8399999, Total - BONS.......ovuiiiiiiiiiciiiiisisisnsreiss s 1,184,114 693
9999999. Total - Bonds, Preferred and Common Stocks 1,184,114 XXX 693
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SCHEDULE D - PART 4

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

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

F Current Bond

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 | in B./A.C.V. Change in | 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 - Industrial and Miscellaneous

713448 CY 2 |Pepsico Inc SrNt 3.500% 07/17/25...... 1110412019, | CHIGIOUP....ovevesoensvesvnssivessn | 806,505 | .......... 750,000 | ......... 782,595 ) [PE10)) O — 770,651 | ovvvvvvvrvovininns | coneee 35,854 | ..ovooe 35,854 | ....... 34,198 | 07/17/2025.

3899999. B T ——— — 806,505 | ........ 750,000 | ... 782,595 ) 0 (2,790) 0 O (Xl I O ) 35,854 | oo 35,854 |.....34,198 | XXX
8399997. Total - BONdS - Pat 4. s | 806,505 | ......... 750,000 | ........ 782,595 | ... 790) 0 (2,790) 0]....770651 o [ 35,854 | ... 35,854 | ...... 34,198 | XXX
8399999, TOal - BONGS. v v s | 806,505 | ....... 750,000 | ...... 782,595 | oo 773,442 | oo [ (2,790) 0 (2,790) [ 770,651 | oo 0 35,854 | ........ 35,854 | ... 34,198 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......o.c..vvvivrssivvesssvnsiins v | 806,505 XXX | s 782,595 | oo 773442 | oo 0 | o (2,790) 0 (2,790) L —— 770,651 | oo 0| 35,854 | ....... 35,854 | ...... 34,198 | XXX




Annual Statement for the year 2019 of the NAT'ONW'DE AFFINITY |NSURANCE COMPANY OF AMER'CA

Sch.D -Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized BJ/AC.V. Par Value Actual Cost Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | ...coovvvnnen 113,142 | oo [ . 113,142 (R T IR [ 154 | ... 2.33 |MON.. | .oovvis 183 | oo
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. 0 XXX......... 113,142 0 0] XXX XXX XXX
9199999. Total - Short-Term Investments. 0 XXX 113,142 0 0] XXX XXX XXX




Annual Statement for the year 2019 of the NAT'ONW'DE AFFINITY |NSURANCE COMPANY OF AMER'CA

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA

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 4,481 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 4,481 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 4,481 | XXX
0599999. Total Cash XXX XXX 0 0 4,481 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 51,130 | 4. April 197,509 | 7. July 247,243 | 10. October 145,599
2. February 190,133 | 5. May. 220,572 | 8. August 120,681 | 11. November. 13,313
3. March 192,043 | 6. June 219,587 | 9. September. 132,472 | 12. December. 4,481

E27
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Annual Statement for the year 2019 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
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 2019 of the NATIONWIDE AFFINITY |NSURANCE COMPANY OF AMER'CA

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. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas... For protection of state's ph's. 150,671 151,215
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del . | Workers compensation 115,514 115,931
9. District of Columbia
10.  Florida .
B PR €Yo o - OO For protection of state's ph's. 120,537 120,972
12.  Hawaii
13.  Idaho. . | Workers compensation 25112 25,202
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 160,716 161,296
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 351,566 352,834
33.
34. For protection of state's ph's 301,096 300,898
35.  North Dakota.
36.  Ohio... For protection of all ph's 1,999,612 1,995,261
37.  Oklahoma..
38.  Oregon Multiple 954,250 057,693
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 For protection of state's ph's. 502,237 504,049
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 1,999,612 1,995,261 2,681,699 2,690,090
DETAILS OF WRITE-INS
5801.
5802.
5803, 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)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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