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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

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. GOVEIMMENLS......ocvrrveriireieiereie et ssessss e ssssssssssessesses | eevesssssinnes 6,316,377 | .cceoverernnne 201 [ 6,316,377 | eveververrerierenrieiienes [ e, 6,316,377 | cccvvrennne. 20.1
1.02 All Other GOVEIMMENLS..........ccuiveirierieiesiesesesesesessesssssessessssssses | cerssesessssssssssssssessnnss | eesiessesssnsnss 0.0 | ooveeeeeeeeveieneens [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cooveveeeeveveivciieeinc | cerveiiennennn 0.0 | oo [ | e (0] I 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUArANLEET...........oecveeieciceieiee e eisseins | e | eevesiesesnnead 0.0 [ | e | e (1] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed..........ccooviueeieieieeseiesesse e sesssssens | coveiseseeinns 1,868,745 | ................. 6.0 .o 1,868,745 | ..o [ e 1,868,745 | ......cooced 6.0
1.06 Industrial and MiSCElANEOUS.............cccuevererreeierereseeieeeseeeieeieeres [ cereerienene 14,262,553 | ..cvvvneen: 455 | 14,262,552 [ ..o | v 14,262,552 | ...ocvuene 455
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e
1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real Estate LOans..........ccoceveveveieecvceseeeseeceeeseienes | eeseeeeseeseeeeeseneens | covevesesensenns 0.0 [ | e | s (1] I 0.0
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccouvrveiminrnnnesinsnsisesssssessesssesees | eovsreneeneissnnens 7,955 | e (VX0 7,955
6.02 Cash Equivalents (Schedule E, Part 2)..........cccceeveeeeveveerceiereeens | covererens 5,826,539 | ..oocvrrrne. 186 [ .o 5,826,539
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cccoovueeee. 5,834,494 |............... 186 [ .o 5,834,494
7. COMTACt LOANS.......cvriiereiseieeressiesse s sssssesssssssssesssssssssssessesssens | cvessessessssssessessssssnssens | sesvnsssenenens0000 [ ornieieieissesissns
8. Derivatives (SChedule DB).........ccccouverererrerieinsssiseisessisssssesessssssssessens | coessessssssssessessssssessens | sesvsssnnnennend0000 [ oo,
9. Other Invested Assets (Schedule BA)..........ccccvvveeveeieeiveieieiveesseisenes | e, 3,066,498 |....ccocce00rn9.8 [ oo 3,066,498
10. Receivables for SECUMHES.........cccvverrerererrcieiessreesssisesesesisssssssessenss [ esessessssesssessssiessnsees | vesiesreseenssi020 [
11. Securities Lending (Schedule DL, Part 1).......ccccccoeevererneverierinsserseisenienes [eovevesssessenissiesisnnes | vssvenisnreennsi000 [
12. Other Invested Assets (Page 2, LiNe 11).......ccovveverernniesrnnseiesiessseniens [ersersesissesssssesssesessees | osseessesreerses0a0 [ eooiisisiissssississaneas
13. Total Invested Assets 31,348,667 31,348,666
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt

2. Cost of acquired:

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt 4,327,730

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 2,726,305 2,726,305

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans 572,140
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees 3,415,396
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 3,066,499
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 3,066,499
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt 26,621,342
2. Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7.........ceueveuiiiieeiciieieee sttt b s s s a s bt s bbb s b et s st s st n s s b s s e e taen
3. ACCTUAI OF GISCOUNL.......cooeireeeecieerte i8R RE R REeREreen 6,694
4. Unrealized valuation increase (decrease):
A PAMET, COIUMN 12, .t
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN TR 0
5. Total gain (I0ss) on diSp0sals, Part 4, COIUMN 19........cciuiiieieiiicie sttt bbb sttt (1,730)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........cc.ccueiiiiriinseissesss sttt ss s ssntas 4,086,742
7. Deduct amOrtiZatiON OF PIEMIUM.........c.ciiveieeeesietcts ettt ettt sttt s st s et s e s s s e s e s s e s st et s et et e s e s s e b e s s e e s s st s e e s e bt e st ae s es s s st s e s et et n s s bt en e sentanens 91,892
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.ovcvuirerrirneciercienessiseeeesessesssssseseseses
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 22,447,672
12.  Deduct total nonadmitted amounts......
13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt 22,447,672
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE 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... ..6,316,377 ..6,867,770 ..6,305,995 ..6,340,001
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS...cvceiereeieieieceisieies | e 1,868,745 | ..o 1,936,128 | .o 1,877,962 | oo 1,786,649
Industrial and Miscellaneous, 8. United States..........cocovvvvvenes | e 14,262,552 | ...coovvvieinas 15,144,264 | ....cooovvvirn. 14,508,948 | .....cccovvvirerinnns 14,147,270
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10, Other COUNIES. .....veveiiieriens | eereiisisiessissiesessssssiesissssss | sonssssessessssensesssssnsessassssensasse | essessesansessessnsessessesensessessnses | sesassessessssessassessnsassessessnsasses
11, TOtalS. e | v 14,262,552 | ..oooovviriciins 15,144,264 | .oocovvvovvvren. 14,508,948 | ....oovvvvvvien, 14,147,270
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

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

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

27. Total Bonds and Stocks...... | ....c.cccocounn. 22,447,674 | ..o 23,948,162 | ..oovvverrrrnnn. 22,692,905
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE 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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 2,978,831

............... 6,316,377

............... 8,321,621

............... 6,316,377

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

Industrial and Miscellaneous (unaffiliated)

............... 1,942,478

............... 7,549,654

............. 10,259,879
............... 4,002,674

............. 11,739,678
............... 4,012,769

............. 10,259,879
............... 4,002,674

Totals

Parent, Subsidiaries and Affiliates
NAIC 1.

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 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE 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

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
Column7asa
% 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)

111
11.2
1.3
1.4
115
11.6
1.7
11.8

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

..... 2,245,655
1,008,128

............. 11,699,669
............... 2,994,546

............. 18,445,001
............... 4,002,674
.0

............. 18,445,001
............... 4,002,674
.0

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

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

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

............. 11,444,919
............... 1,019,457

............. 7,898,013
............. 2,993,312

............. 22,608,574
............... 4,012,769

Totals
Line 12.7a52 % 0f COL 9.

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds
NAIC 1

..... 2,245,655

...1,008,128 |....

...2,994,546

............. 18,445,001
............... 4,002,674

............. 22,608,574
............... 4,012,769

............. 18,445,001
............... 4,002,674

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

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

............. 14,694,215
...65.5

............... 4,225

,621

................. 269,074
.12

14.1
14.2
14.3
14.4
14.5
14.6
14.7
14.8
14.9

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.....

G

=

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

Includes §$.. 0 current year of bonds with Z designations and
Includes §.......... 0 current year of bonds with 5GI designations, $

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

0; NAIC2§.........

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAICES.......... 0.
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

1.03
1.04

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

.00 ...

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 " 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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
. U.S. Governments
1.01 Issuer Obligations ..3,337,546 |... 2,978,831 L2841 .. 8,321,621 6,316,377 |.
1.02 Residential Mortgage-Backed SECUMIHIES. ..........cvuiveriiieiriiiinriiiniens [ et | eereessssssesessssssssnnns | erseressessssssssssesesnsens 0.0 [

301

3.02

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

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
5.04
5.05

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..

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..

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..

8.01

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 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE 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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........cccccovvvvvcnvvncnns [ v XXX
9.02 Bond Mutual Funds Identified by the SVO...

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS......coviecriiiicieiii et

1. Total Bonds Current Year
11.01 IsSuer OblIgations..........ovvvrrererrneineecereneseseenesneeesssenenssnes | eonerenneennnn 2,409,776 | v 11,462,105 | ... 3,746,578 | oo 0 |0 | e b XXX [ 17,618,459
11.02 Residential Mortgage-Backed Securities.. ..479,043 |. ...1,868,745
11.03 Commercial Mortgage-Backed Securities.... . 2,960,470
11.04 Other Loan-Backed and Structured Securities.........c.cccoevevvierevieieins | covververisiieieineend e |0 | 0 | 0 [ et XXX [
11.05 SVO Identified Funds...........ccocvvvvrerrrnes
11.06 Affiliated Bank LOANS..........ccccereveirieieisiiciee e
11.07 Unaffiliated Bank LOANS............ccceviiveueiiiieisice e

11.08 Totals.......coovevvrerrrreinnnnn.
11.09 Line 11.08 asa % of Col. 7......

60IS

12 Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........covveveeicrieeieicees et | creveesensnns 2,149,840 |.............. 8,847 477 | ..o 9,807,189 | ..o | e | eveeians D-0.0 G IR ) 0.0 I PO D00, G P 20,804,506 | ....cooveverrnnnne 781 | 20,804,506
12.02 Residential Mortgage-Backed Securities.. . ...1,053,291 |.. ...666,471 . . . . ..2,547.275 | ..
12.03 Commercial Mortgage-Backed Securities............covvvevrennreneinienns [ 288,290 | .............2,563,608 |...ooovvvenenn A17,665 | oo | e
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes
12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

12.08 Totals......corerrrrerrerrrrrnnans
12.09 Line 12.08 as a % of Col. 9

..22,7113

13. Total Publicly Traded Bonds

13.01 IsSUEr OBlGAtIONS............ceveiviviieicieies et | crevesnines 2,409,776 |............ 11,462,106 |.............. 3,746,578 | oo e | eeereere e XXX [ e 17,618,460 | v B 20,804,506 | ....coccoereveereen 781 | 17,618,460
13.02 Residential Mortgage-Backed Securities.. B R, . ..479,043 S . . .83 1. 2,547,275 ...1,868,745 | ..
13.03 Commercial Mortgage-Backed Securities..... e ——————— . ,960, A3. .3,269,563 ...2,960,470 |..
13.04 Other Loan-Backed and Structured SECUMties.........cccvvevrvrierernnriens [ evenieienenieiennins

13.05 SVO Identified Funds...........cccevrvrrrrninnes

13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank LOANS...........c.cceiiviiieiiciiieieicieeie e eissieveiens | evsissiesisssssesssessesens | avesisssssesssssssssassessns | oesessesssosssssssssssssanees

13.08 TOtAIS.....cvevevcieieicirie e sssessesssssssesssssssessesens | sensensesness 3,203, 182 | vovrennen 14,694,216 | ... 4,225,621 | oo 269,074
13.09 Line 13.08 as a % of Col. 7.. .12
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIoNS........overivireireicieieicece s
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..........ccoovvrvriireenes
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceviiveveiirceisicceeeesses s

14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes




Annual Statement for the year 2020 of the NATIO NWI D E P RO P E RTY AN D CAS UALTY I N S U RAN C E CO M PANY

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

SI11, SI12, SI13, SI14



Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

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

SLIS

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

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuuiveiriireiiiiteieiee sttt b bbbt ss s b bbb s s e s banses | bebsssesessssesessssesesssssebessssesessnsebenanseeas 165,831,189 | ..o.viirireiiecieeete ettt tens | ebsretes s bbbttt b et b st s st b naebetesenaes | ebebessteteseset st et et b s et b s et naes 165,831,169
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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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

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE 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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | 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./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
CDS Enterprises Master Tenant LLC...........cccocovevrens [ cevrenne Columbus........c.c...... OH..... Casto Communities 10/30/2014 | c.oeovvvs | e 3,410,856 | ............. 199,435 | ........... 199,435 - L LI - - ST IR 39.600
EC Riverwalk 3 LLC......ooviiiiiiiinini s | vnniens New Orleans............. LA.... Enhanced Capital State HTC Fund LLC........cco. | o 12/29/2017] ... ....1,165,420 LYV [ [P (262,267) LT - - © e | 0.110
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated 4,576,276 .671,967 (262,267) | .. 0 0 0 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[WNC Institutional Tax Credit Fund NW 2012 LLC....... | ..o N [08/02/2012] oo | o 3,738,756 706,566 e - ] - | o 3.320
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 3,738,756 706,566 0 0 0 0 XXX
Any Other Class of Assets - Unaffiliated
[ Johns Creek Walk State unsecured 10N......o.....cceee [........ | John's Creek.....o [ GA......| Johns Creek Walk State Credit FUnd LLC.....cco.| sooerosescee [03112/2013]........... 01,687,965 | .01 687,965 | o 1,687,965 - - - - -
4699999. Total - Any Other Class of Asset - Unaffiliated s PO OO OO OO v 1,687,965 | ..........1,687,965 | ......... 1,687,965 | ..o {1 0 . 0 0 0 0 XXX
4899999. SUDLOTAI = UNGFFIAIEA. ... etttk fhf oL LR L LR E L L L L Lkt | eniieias 10,002,997 | ... 3,066,498 | ......... 3,066,498 | ....oocoovriinnne 0| . (361,121) | oo 0 0 0 0 0 XXX
5099999, TOAIS..........veeeeeieecieeiceieeee e e L | i 10,002,997 | .......... 3,066,498 | ......... 3,066,498 | .......cccoooennee 0. (361,121) | .o 0 0 0 0 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A s 0 1B 0 LI 0 D s 0 1E i 0 1F 0 16 it 0
2A ) 0 2B 0 20 0
BA 0 3B 0 3C 0
AN 0 4B 0 AC s 0
BA e 0 5B 0 LR 0
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE 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 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

Caritas Center LLC Richmond .| CARITAS Structure Inc 04/09/2019. 985 [ oo | e 30.300
Dominion Arms SP LLC. Norfolk .| Dominion Arms SP MM LLC.... 121212018, | oo | e | ceevsesiesissessnnen (78,947) | ovvoereieiserrerirerineens | e 17.400
Euclid Grand Apartment LLC..........ccccovuvevrvriviriviniienne Cleveland Euclid Grand Manager LLC .109/27/2018. 2,534,805 | ...ocovverereieeeeeeereeeees | e 0.270
Liberty Heights SP LLC.......... Norfolk Liberty Heights SP MM LLC 12/27/2018. . 143,306 | .oooovveveerierieeeneerseinns | e 43.560
Sugar Creek Virginia Credit Fund Il LLC Roanoke .| Sugar Creek State Credit Fund LLC. 1202712018, | oo | e | e 125,830 | oo | s 99.000
VA State TC Fund | LLC St Louis .| Enhanced EC Fund LLC 11/09/2018. 326 0.500

219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState = UNGffilIAtea. ... .ot ittt sensensnsens | svensnsenssssensesnonnsnnsnersens0 | donesennnssneenens 2,726,305 XXX

4899999. Subtotal - Unaffiliated 2,726,305 XXX

2,726,305 XXX

5099999. Totals...........ccccecvrnec.
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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./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

Caritas Center LLC Richmond............cc...... VA.. | Fully Amortized... ... | 04/09/2019. | 12/31/2020. | .. (985) (985) 0

Dominion Arms SP LLC Norfolk VA.. | Fully Amortized... oo | 12112/2018. | 12/31/2020. | cooeeveieieeieieieens | e | v 78947 | oo | e | e 78,947 | oo 0

Euclid Grand Apartment LLC Cleveland OH. | Fully Amortized............cc....... 09/27/2018. | 12/31/2020. | .............. 79,852 | .o e 2,814,658) | ..o [ e | e (2,614,658) | ....oovvercrincns [ oo 0

Liberty Heights SP LLC. . | Norfolk. ... | VA.. | Fully Amortized ... [12/27/2018. | 12/31/2020. 248118 | oo | (391,423) | oo [ [ e (391,423) | ccvooviriniris 0

Stonehenge Investor Il LLC. ... | Winston-Salem. . |NC.. | Distribution, ...|08/11/2014. | 12/31/2020. | ...vvevereeerrerene - 0 0 3,538

Sugar Creek Virginia Credit Fund Il LLC.........cocoovvvevvniirennnee Roanoke..........coevvienne VA.. | Fully Amortized...........ccvuvueee 12/2712018. [ 12/31/2020. | ....voveevcrvrirerens | crverreireireineines | crvees (125,830) | cvvovvreremieererns [ e | v (R K10) N U OO 0

VA State TC Fund I LLC......cooooovviiiniieniissicsnicssicienas St LoUiS......ocoovvvinnienae MO. | Fully Amortized..................... 11/09/2018. | 12/31/2020. | .......cooovvcvsriis (326) (326) 0
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated... 327,970 0 ]...(3,054,275) | ...ccooovvvnunnad O 0. (3,054,275) | ..ovvvriiinncn 0 |0 | i, (01 0 0 0 3,538
Any Other Class of Assets - Unaffiliated

Johns Creek Walk State unsecured loan 03/12/2013. | 06/08/2020. 572,140 0 572140 | ........ 572,140 0
4699999. Total - Any Other Class of Assets - Unaffiliated...............c..cocceee. 572,140 0 0 0 0 () 0 ..572,140 | ........ 572,140 | .o 0 0 0 0
4899999. Subtotal - Unaffiliated 900,110 0 | ....(3,054,275) | ...ccoovonrnnenncd 0 [ s 0] . (3,054,275) | .oooovviviens 0 [ oo 572,140 | ........ 572,140 | .o 0 0 0 3,538
5099999, TOMAIS. ... s e 900,110 0 [...(3,054,275) | ..........c....... (U [ 0]... (3,054,275) | ...ooovvvennnn. 0 | s 572,140 | ........ 572,140 | ..o 0 0 0 3,538
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 Obligations
912828 3W 8 |U S Treasury Nt.. SD.. 1A. 2,973,410 |...114.676 3,440,274 2,978,831 2,644 .31,162 12/11/2018. | 02/15/2028.
912828 P79 |USTreasury Nt.......... SD.. 1A. 2,142,114 |...102.945 2,213,324 2,147,417 1,169 [ v [ v 2001500 01557 | FALLLL| s 10,958 05/04/2016. | 02/28/2023.
912828 W5 5 [ U S Treasury Nb......oocriririeriisiissississsssenssnsssssssessssnssssssensssesssnssnsenes | seseens 1A. ...102.031 ...1,214,172 1,190,129 (110)| .. 10/04/2017. | 02/28/2022.
0199999. U.S. Government - Issuer Obligation: XXX 6,867,770 6,316,377 0 3,703 XXX XXX
0599999. Total - U.S. Government e .6,305,993 XXX . 6,867,770 | ... 6,316,377 0 3,703 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312913 ZE 9 |FHLMC REMIC Ser 1437-HD 1A. ...103.529 ..5,061 5,078 (12) [ overeeeerieennes [ [0 7.000 | 6.373 | MON.. 09/05/2001. | 12/15/2022.
3132GU KL 7 |FGLMC Pool #Q08999................. ..107.914 804,381 838,243 (169) | covvevrvreerrrieens [ e | 003500 | 2.585 |MON.. 05/31/2012. | 06/15/2042.
31419L 3D 3 | FNMA POOI #AEQT95. ..o esssesssssssssssssssssssssnses | avsiens ...108.764 977,207 1,025,424 (410 OO (VRORTONOROTROOR povpecc Xo10[( I VOO 2.378 |MON... 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cocooeverrrennnas XXX | 1,936,128 | oo 1,786,649 1,868,745 0 (972) XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX ] 1,936,128 | oo 1,786,649 1,868,745 0 (972) XXX XXX ] e 522 | ... 62,709 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
124857 AP 8 | CBS COMP SINL...ouiiuiieiiiiiecie ittt | creeees ..109.703 | oo 1,097,029 | ..coovvrienne 1,000,000 995,679 977 | s | e | 2003500 | i 3616 | oo | v 16,139 | .ocvvene 35,000 | 01/07/2015. | 01/15/2025.
29364D AU 4 |Entergy Arkansas INC 18t MEg Bd..........ccoueeerienerierieeineinsiesieeiseiseins | eeens 112938 | 847,034 750,000 767,747 (3,083) | oo | e | 20023500 | oo 3.009 |AO...... 02/05/2016. | 04/01/2026.
31428X  BC 9 [FedeX COmp SINL. ...t ssssssssessssssssniens | sviens ..109.744 ....1,097,441 ...1,000,000 999,318 154 | oo e | 0000 3.200 [ eeeee 3.218 |FA....... 01/06/2015. | 02/01/2025.
452308 AP 4 [lllinois TOOI WOrKS INC ST NL.......cuuivurirrieirerissieiieeisesseessssissssensnenes. | ceiens . . ..101.288 | .. ...1,266,104 | ... ...1,250,000 1,259,449 | ..o | e (13,243) | evoveeercseinns [ e [003.375 | 2.282 |MS...... 02/02/2016. | 09/15/2021.
546676 AW 7 |Louisville Gas & Elec CO 18t Mg B..........cocvueerermrreincrrisnrriienrisnnrinnnnens [ erieee [ or | vvvnvinns T LFFE s | e 1,036,610 |...111.020 | .............. 1,110,199 | oo 1,000,000 1,019,283 (B,747) | oo | e | 2000.3.300 | e 2.863 |AO...... 02/04/2016. | 10/01/2025.
664397 AM 8 | Eversource Energy Sr Nt SD.. ...998,980 |...109.000 ....1,089,998 ...1,000,000 999,549 103 | oo | eereeneneeennee | 00003150 [ i 3.162 | JJ....... 01/12/2015. | 01/15/2025.
68389X BB 0 [ Oracle Corp SNt | s ....990,120 |..102.674 | .. 1,026,736 | ... ...1,000,000 997,715 1,618 | e [ | 2000 2.500 | e 2.671 |MN...... 01/21/2016. | 05/15/2022.
693304 AT 4 |Peco Energy Co 18t MG Bd........coovveuureereeerreieeneeineeieseesseeessseessssesnnes | evvene [ e | vereeiens T 1EFE. e | o 1,026,910 |...110.992 | ............. 1,109,915 | oo 1,000,000 1,014,227 (2,782) | oo | e | 2003150 | e 2.830 |AO...... 02/04/2016. | 10/15/2025.
69362B  AY 8 [PSEG POWEr LLC SINE.....oviuiiiiiiicieciscieiicssse e nssssesessssisnnes | enene 11,070,890 |...101.480 ....1,014,795 ...1,000,000 1,008,128 | ..o [ e (11,329) [ oo | e | 0150 |, 2970 |MS...... 01/12/2015. | 09/15/2021.
713448  CY 2 |Pepsico Inc Sr Nt SD.. .1,043,460 |...112.638 ...1,126,375 ...1,000,000 1,022,334 (4,527) | coovevereerneeienns | eevrerrseirsernninns | 20023500 | e 2971 | e 01/19/2016. | 07/17/2025.
842400 GF 4 | Southern CA Edison CO 15t Mtg BU.........cccuerrermerernreernerernerinnnrennnrennnnes [evvene [ or | vvvnrinns 1 ...100.216 214,286 214,286 ceevrerenneensinns [ e [0 1,848 [ 1.845 [FA...... 01/13/2015. | 02/01/2022.
92826C  AC 6 [ViSAINC SI Lo sssissssesssssssssnses | eienine | e | enrianins 1 ...104.642 ...1,000,000 1,004,368 (2,157) | oo | oo | 2002800 [ i 2.569 | Do | oo 1,322 | s 28,000 |01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ettt nen XXX 11,214,286 | ........... 11,302,083 | ....coovernnannd 0 [ (37,976) XXX XXX | ........ 112,208 | ........ 364,892 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
06054M  AC 7 | Banc of America Comm Mtg Tr CMBS Ser 201........ccccoevuerenmiinniinniviinenis | crvvee ..106.216 | ..............2,124,320 | ....cooouce. 2,000,000 2,022,025 (8,672) | cvovverrerrirrnis | e | 00 3.019 | i 2.562 | MON. 05/20/2016. | 06/15/2049.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......cvunminirnnrinnessnissisnnes | coneens ...104.306 | .. ..973,155 932,985 938,445 (2,067) | cccoooeoererrveccce | e | 003584 |, 3.116 |MON... . 04/29/2014. | 04/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES..........uiuriieriiiiiiiieissiienssississ s erssseensenes | eosssaseenes 3,020,863 XXX | e 3,097,475 | ... 2,932,985 2,960,470 0] e (10,739) XXX XXX | e 7819 | ... 93,819 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o sssssessssnssssnsssnsssens | ooenesseens 14,508,950 XXX | s 15,144,264 | ............ 14,147,271 | v 14,262,553 | ..o (U (48,715) XXX XXX [ s 120,027 | ....... 458,711 XXX XXX
Totals
7699999.  Total - ISSUET OBIGATONS. ... .v.rersrrseresirsereeres s s ses ettt | sressnnians 17,794,080 XXX [ s 18,914,559 | oo 17,554,286 | ...ccooove 17,618,460 | ..o (U (34,273) | vvvviricninns (V)] 0] XXX XXX XXX [ s 161,909 | ....... 501,955 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 1,877,962 XXX ...1,936,128 ...1,786,649 1,868,745 0 (972)] .... XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities .3,020,863 XXX . ....3,097,475 | ... ...2,932,985 2,960,470 (U I (10,739)| ... XXX XXX XXX XXX XXX
8399999,  GrANA TOAl - BONGS.........vvuivreiiniiseiseits it isessse s bbbt | sessneian 22,692,905 XXX | s 23,948,162 | ............ 22,273,920 22,447,675 (U I (45,984) | ..o (V1 I 0 XXX XXX XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 11,145,592 1B i 0 1C e 0 1D ... 1,004,368 1E ... 2,036,561 1F 3,046,479 16 .. 1,212,001
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
28 . .1,994,997 2C .. 0
3A 3B .. 3C .. 0
4A 4C .. 0
5A .. 5C .. 0
6




Annual Statement for the year 2020 of the NATIO NWI D E P RO P E RTY AN D CAS UALTY I N S U RAN C E CO M PANY

Sch.D-Pt.2-Sn. 1
NONE

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

Sch.D -Pt. 3
NONE

E11, E12, E13
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE COMPANY

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
] 12 13 14 15
F Current Bond
4] Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912810 EE 4 |USTreasuryBd 8.500% 02/15/20.......cccoeuvvnncs [ 0211512020, [MatUrity. ..o [ T 2,000,000 | ... 2,000,000 | ... 2,760,313 | ... 2,008,947 | .oovoovcreee | o [CXLy0) P P (XTI P 2,000,000 0 85,000 | 02/15/2020.
0599999, Total - Bonds - U.S. GOVEIMMENL.......ooosvvessvsrssssrssssssssssssssssssssisssss ssissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | 2,000,000 | ... 2,000,000 | ... 2,760,313 | ......... 2,008,947 | oo 0| (8,947) 0 (8,947) 0 2,000,000 | ..o [ [ 0. 85000 | XXX
Bonds - U.S. Special Revenue and Special Assessment
312913  ZE 9 |FHLMC REMIC Ser 1437-HD . [12/01/2020. | PaydOWN.............cvvorveeerriienvissniissciieans | 4082 | 4,082 4,187 4,106 (24) [ 154 | 12/15/2022.
3132GU KL 7 |FGLMC Pool #Q08999 3.500% 06/15/42.. .| .. | 12/01/2020. Paydown... .......... 369,806 387,227 385.451 ...(15,646) 0 8.096 | 06/15/2042.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.............. .. [ 12101/2020. | PaydOWN............covvrviecriscsssciissniieans | L 0748 | 274,248 289,203 288,002 ..(13,754) 0 6,614 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS.......c.. wvvvrsvsvsvsssvssvsssvssvsvssssvsnsssessvsnsssnssnssses | 648,136 | e 648,136 | ......... 680,617 677,559 0 (29,424) | o0 | 648,136 | s [ F— [ — 0 ] 14,864 | XXX
Bonds - Industrial and Miscellaneous
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19... | . | 12/01/2020. | PaYAOWN. oo | 295,749 | ........ 295,749 304,620 298,354 G722 PSRN ISVPRTOON (1) | SPOIIINY N 297,481 | oovvreccenins | s (1,732) | oo (1,732) | e 5,836 | 04/15/2047.
842400 GF 4 |Southem CA Edison Co 15t Mg Bd........ooocvrce - | 08/01/2020. | Paydown... 142,857 | ......... 142,857 | ......... 142,857 142,857 ...142,857 (O 1,977 | 02/01/2022.
91159H HL 7 |US Bancorp SrNt 2.350% 01/29/21....ccocvcv - | 1212972020, 100.0000. 0ot | e | o 1,000,000 | ...... 1,000,000 | ........ 999,860 999,968 ....999,998 2 2 |.....33,292 | 01/20/2021.
3899999, Total - Bonds - Industrial and Miscellaneous..............c...... 1,438,606 | ... 1,438,606 | ... 1,447,337 1,441,179 ). 1,440,336 (1,730) (1,730) | .....41,105 | XXX
8399997. Total - BONdS - Part 4.t 4,086,742 | ......4,086,742 | .....4,888,267 4,127,685 ) 4,083,472 -(1,730) (1,730)| ....140,969 | XXX
8399999, Total - BONAS....oosovressree s 4,086,742 | ....... 4,086,742 | ....... 4,888,267 4,127,685 | 214) | ... 4,088,472 (1,730) (1,730 ....140,969 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS......vocvvvvsvvrsornsisnsssss vt | 4,086,742 XXX | 4,888,267 | .......... 4127,685 | v 0| (39,214) | v 0 ferrrens(39,214) 0 | 4,088,472 | oo 0 | (1,730) | oo (1,730)| ....140,969 | XXX




Annual Statement for the year 2020 of the NATIO NWI D E P RO P E RTY AN D CAS UALTY I N S U RAN C E CO M PANY

Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 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 NEW YOrK, NY ..o ssssnsssssnnes | coseeees 7,955 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 7,955 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 7,955 | XXX
0599999. Total Cash XXX XXX 0 0 7,955 | XXX

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

1. January. 35,870 | 4. April 81,222 | 7. July 185,706 | 10. October. 233,718

2. February 56,036 |5. May. 12,156 |8. August. 139,824 | 11. November. 65,036

3. March 5,024 |6. June 189,643 | 9. September. 5,359 | 12. December 7,955

E27
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Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AN D CASUALTY |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Other Cash Equivalents

I Nationwide Cash Management Co.............cccooeuvverirnrininne

12/31/2020

0.467 |....

..... 5,826,539
8799999. Total - Other Cash Equivalents.................. 5,826,539 | oo 0
8899999. Total - Cash Equivalents 5,826,539 | .ooooveereeeree e 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

o

o o o o o o




Annual Statement for the year 2020 of the NATIONWIDE PROPERTY AND CAS UALTY INSURANCE COMPANY

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L B.... | For protection of state's ph's.........cccoeveninrnineisnienissensniens 313,691 ....351,418
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8. Delaware . | For protection of state's ph's 104,259 | ..ooovvvene 120,410
9. District of Columbia . .
10, Florida....cooevvieeicceiceens FL{..... B.... | For protection of state's ph's.........cccoeviminrniniiinnieniseenninns 219,901 ....239,800
11, GEOMGia. e GA|... B.... | For protection of state's ph's 114,189 | oo 131,877
12.  Hawaii
13, 1daho....ececcecceecee WOrkers COMPENSAtION............curuereinrierieieeisireee e nseeeeees 39,718 | oo 45,870
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... Bt [ MU ... 158,871 | covveveveeieines 183,481
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | Multiple 297,883 ....344,027
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | For protection of state's ph's 337,601 ....389,898
33.  New York
34.  North Carolina... . | For protection of state's ph's 337,601 ....389,898
35.  North Dakota.
36. . | For protection of all ph's 2,494,069 2,632,285
37.  Oklahoma.. .
38.  Oregon... . | Multiple 399,837 ...447 507
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,494,069 2,632,285 2,323,551 2,644,186
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
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)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0

E29
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