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Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
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......ocvrrvericieiieisereieiestessse st ssesses | eevesssssnses 5,085,198 | .....cc.coo.e. 632 [ 5,085,198 | ...cooovverrererrrrieiens [ e 5,085,198 | .............. 63.2
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..........ccoeviveeceececce s esesiens | cernesesessss s sessennas | crversessessnnns 0.0 | oo e | e (0] I 0.0
1.06 Industrial and MiSCElANEOUS.............ccueverereeererreiieieeeeee e | ceveeieieens 1,498,738 |............. 18.6 | .cooeerereae. 1,498,738 [ ..o | e 1,498,738 | ...cceouuce 18.6
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..........cc.ceeeeueriereeeneiieieeeeiee e seeseseesssens | eeveeieesnnns 6,583,936 | ..ccvvrunnn. 819 [ 6,583,936 | .oovrrrrereeeeeaa (VN I 6,583,936 | ..ccevuncne 81.9
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).......cccouvemininrnensisresnsisesssssssesssssnes | vevessesnsennens 11,742 [ e (01 I 11,742
6.02 Cash Equivalents (Schedule E, Part 2)..........ccoceeveeeveveercevereeiens | coveerenns 1,447,835 | ............... 18.0 [ .o 1,447,835
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cccoovueeee. 1,459,577 | ..cveve... 181 [ 1,459,577
7. COMTACt LOANS.......cvriiereiseieeressiesse s sssssesssssssssesssssssssssessesssens | cvessessessssssessessssssnssens | sesvnsssenenens0000 [ ornieieieissesissns
8. Derivatives (SChedule DB).........ccccouverererrerieinsssiseisessisssssesessssssssessens | coessessssssssessessssssessens | sesvsssnnnennend0000 [ oo,
9. Other Invested Assets (Schedule BA)..........cocovveeevcreecereeeeeeeesesenenes [ eeeerneereeeeenesenienens | eeeeierieennend0.0 | e
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 8,043,513 8,043,513
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Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

1,443,369

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees (1,504,294)

(1,504,294)

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st

3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

4. 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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb

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

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

757,632

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

(818,557)

9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s

10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILE GMOUNTS..........c.iuiireiieticiiir bbbt

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, 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

> wDn

Unrealized valuation increase (decrease):
4. P, COIUMN 12ttt s s E SRRttt aen

6,580,819

Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

3,952

4.2 Part2, SECtON 1, COIUMN 15. ...ttt

4.3 Part2, SECton 2, COIUMN 13......oieieierieieiesss sttt

A4 Partd, COIUMN 11 ettt s bbbttt aen

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 5.ttt ittt bbb

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen

836

8.2 Part2, SECHON 1, COIUMN 19.. ...ttt bbbt st st enaa

8.3 Part2, SECHON 2, COIUMN 16........ucviriiieicieieste ettt sttt s bbbt

8.4 Partd, COIUMN 15, ...ttt bbbt s bbbt b bbb bbbt

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COlUMN 14 ..ottt

0.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt bbb b s bbbt nn

0.3 Part 2, SECHON 2, COIUMN 14.......coiiiieeecicie ettt et bbbt bbb a bbbt seens

94 Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

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

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

Si03

6,583,935
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Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..5,085,198 ..5,189,899 ..5,079,622 ..5,100,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOHAIS. covueeeeeeirerississisissnesnes | eersrenssnissssesnesssssessnssnessens | enesssseeenssnsssssessenssssssmssnssnes | eesemsansssssnssesssnsssssssssnssnssnsses | asessssssssssansssssenssnssnsssssensnes
Industrial and Miscellaneous, 8. United States..........cccovcuveines | v 1,498,737 | oo 1,621,319 | oo, 1,497,211 | oo 1,500,000
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. oo
Parent, Subsidiaries and Affiliates 12. Totals.....coovwsriniiciiniicsiiens
13. Total Bonds....
PREFERRED STOCKS 14. United States...

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

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

19. Total Preferred Stocks..

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

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

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

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

27. Total Bonds and Stocks...... | ...c.cccocovirninnnc 6,683,935 | .oooovriririnan, 6,811,218 | v, 6,576,833
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Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COM PANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 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

............... 5,085,198

............... 5,082,363

............... 5,085,198

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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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 Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
749,302 | oooeeieeeneineiieeeinnins [ eereieiissnsiseinsiesinsins | seeseeneiessessnsseessenes | erenees XXX eoreeinenne | vrereerennnnenn T49,302 | e 11 e |00 | i 749,302 [ .o
TA9A36 | ..o [ e | seieeeneieseesnsseessenes | erenees XXXeieeeveenee | vvereereennnenn TA,436 | e 114 1,498,456 | 228 | 749,436
.......... ) 0.0
.......... .0
.......... ) 0.0
.......... XXX
.......... XXX
7.
.......... ) .0
.......... ) 0.9 S
.......... ) 0.0
.......... .9 S
.......... ) 0.0 S
.......... XXX
TOtaIS. ..o | o0 | innenneneen0 |0 | iinenn0 |0 | XXX
8. Parent, Subsidiaries and Affiliates
NAIC 1.
9.
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAIC5
10.6 NAIC6

10.7 Totals
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Annual Statement for the year 2021 of the NAT|0NW|DE AFF'N'TY |NSURANCE COM PANY 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

Over

2
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)

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
Totals

Line 11

Jasa%ofCol. 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
NAIC 4
NAIC 5
NAIC 6
Totals
Line 12

............... 2,782,007
............... 1,498,456

............... 5,082,363
............... 1,498,456

7358 % 0f Col 9.

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds
NAIC 1

Line 13
Line 13

............... 5,082,363
............... 1,498,456

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

14.1
14.2
14.3
14.4
14.5
14.6
14.7
14.8
14.9

Line 14
Line 14

Total Privately Placed Bonds

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

G

=

Include:

Includes §$..

Include:

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

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

0 current year of bonds with Z designations and
S 0 current year of bonds with 5GI designations, $

S

.0

NAIC 2§

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAICES.......... 0.
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Annual Statement for the year 2021 of the NAT|0NW|DE AFF'N'TY |NSURANCE COMPANY OF AMERICA
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 ..5,085,198 |... LT12 5,082,363 5,085,198 |.
1.02 Residential Mortgage-Backed SECUMHIES. ..........ceuiriuririiieiriieriiieies | evrieieieinieisnseeieinins | ereeviseissssseeessssesenee .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
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Annual Statement for the year 2021 of the NAT|0NW|DE AFF'N'TY |NSURANCE COM PANY 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

Distribution by Type

1
1 Year
orLess

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 No Maturity
Years Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9.
9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO.........ccconiivniniinnin.

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

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

10.
10.01
10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loans = ISSUE...........cceveerirrrriinrnieisseess s
Unaffiliated Bank Loans - Acquired..
TOtAIS. ....vcvvecvcice et

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
1SSUET OblIGAtIoNS.........cvucveieiirieisere e
Residential Mortgage-Backed Securities............coievieenivereieiennnn.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...
Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 11.08 @5 @ % Of COL 7......oeviriireice e

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...
Totals.....cccorireirireirrinens
Line 12.08 as a % of Col. 9..

.............. 6,580,819

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... v
Residential Mortgage-Backed SecuUrities..........ccovvenieienninrenniennnns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........ccccevrvirrrnnnnes

Affiliated Bank Loans...
Unaffiliated Bank Loans...
Totals.....ccorierririeiinen,
Line 13.08 as a % of Col. 7......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14.
14.01
14.02
14.03
14.04
14.05

14.06 Affiliated Bank Loans.

14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET OBlIGAtIONS. .......vecvirieciieie e
Residential Mortgage-Backed Securities..........c.cocovvvirenieieniceininnn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds

Unaffiliated Bank Loans...
Totals.....cccorieiiieinns
Line 14.08 as a % of Col. 7......
Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Sch. DA - Verification
NONE

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

Si10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2021 of the NAT|0NW|DE AFF'N'TY |NSURANCE COM PANY OF AMERICA
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.......c..cuiuiiieireireieieseieie ettt sttt s et | ssbessessstess et et en s s b s s s st st n st n s b e 224,726 | ..ottt naes | saiesies et s ettt n st ses e nae | Shsesestesetast ettt s ettt 224,726
2. Cost of cash equivalents acquired ....16,103,647 16,103,647
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 reCeIVEA ON QISPOSAIS...........ccvviueveiiieriiiieieiieee et b bbb ss sttt s st bsssebessssssebesans | bebessesessssssesesssesesssssbebessesessssnaebessnseeas 14,880,538 | ..ot | ebesesr et bbbt b et b st b st b s s et sens | eesesesesstetes e et st e s et b s bt s et s naes 14,880,538
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 | ettt ettt ettt n s ea et s srerensnnenes | eretssssetesseresessssetesanseres s eaebensesesessesetessnsenessnseteranne | 4bessetesssesesasseteteseaes et et et et e eAe s s At et s et s s st etennaene
12. Statement value at end of current period (LINe 10 MINUS LINE 11).....uvuiviuiiieiiciieseeieiiee st saessstssaesessssesssssssssensesses | eesossesssssssssssssessssessesssassessnsassessssnsesaens TA47,835 | oo 0 ] o [0 T 1,447 835
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pools
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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

Sch. BA - Pt. 1
NONE

EO01, E02, EO3, E04, E05, E06, E07
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Annual Statement for the year 2021 of the NAT|0NW|DE AFF'N'TY |NSURANCE COM PANY OF AMERICA

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
[EC RIVEMWEIK 3 LLC. ..ottt [ New Orieans [LA.......... | Enhanced Capital State HTC FUNG LLC.......o..oocosomesesssssesesrsc ..(1,504,794)
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated L (1,504,794) | e 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
[ST GA FUA NW 2018 LLC.......ooceesssssssesessesresesesesesrsesesee [ Atianta [ SunTrust Community Capital LLC 500 [ | v 41.700
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated.............ccccooiniiiiiiiiniiniiiiiiiins 500 0 XXX
4899999. Subtotal - Unaffiliated (1,504,294) XXX
5099999. Totals........cccoovrrrvvrrrirna. ...(1,504,294) | ... XXX
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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
[EC Riverwalk 3 LLC [New Orleans............. [LA.. [Fully Amortized..........oocon [12/20/2017. [ 0613012021 1,443,369 R T e 819,057 [ ovecsssss | v 757,632 | s 757,632 0
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated.............ccccooviiiiiniiiniiinas 1,443,369 819,057 | ..o [( 0 ] o 819,057 | .cooovvivcenan0 | 000 757,632 | i 757,632 | oo 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
[ ST GA Fund NW 2018 LLC [ Atlanta. ... [GA.. [ Fully Amortized..........oooe [12/27/2018. [ 123172021 [ oo (500) (500) 0
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 (500) 0 0 [(100) ) I o [ (SR | I (SR (] P— 0 0 0
4899999. Subtotal - Unaffiliated 818,557 ..818,557 T57,632 | oo 0 0 0
5099999, TOAIS.........oorvveeerviercsisicsieees et ennsies esssiesssienssiesssasssssssssssssssssssssnsssssssssssssssssssnnns | oeveeen 883,309 | o0 [ e, 818,557 | ..ccoocvenninn0 | viiciccn0 | s 818,557 | ...ccoccoeeeien0 | 1 757,632 | 757,632 | oo 0 0 0
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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 P79 |U S Treasury Nt.. 1A. ...101.180 1,416,516 ...1,400,000 1,399,090 772 ... 05/04/2016. | 02/28/2023.
912828 R6 9 |U S Treasury Nt.. 1A. ...101.508 ...913,570 900,000 .901,202 (836)] ... 06/06/2016. | 05/31/2023.
912828 YU 8 |U S Treasury Nt.. 1A. ...101.766 ...1,200,000 1,188,591 2,200 12/12/2019. | 11/30/2026.
912828  YX 2 |U S Treasury Nt.. 1A.. ...102.414 1,600,000 1,596,315 699 01/09/2020. | 12/31/2026.
0199999. U.S. Government - ISSUET OblIgatioNS. .........ovureriuiieeeeieesci i snnsneenas e . XXX ...5,100,000 5,085,198 0 2,835 | oo 0 XXX XXX
0599999.  Total = U.S. GOVEIMMENL. ... | i nnnes 5,079,622 XXX | i 5,189,899 | ...ccccovnena. 5,100,000 5,085,198 0 2,835 | o) 0 83,125 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
035242 AP 1 | Anheuser-Busch Inbev Fin SrNt........cccooiiiiiiiiniiiciiniicininnieciieniiens | eeies [ | e 1[2BFE s | e 748,748 |..107.741 | oo 808,055 750,000 749,436 126 | oo e 00ern3.650 | ...... 3.670 [FA....| oo 11,406 | .......... 27,375 | 01/13/2016. | 02/01/2026.
61746B  DZ 6 |Morgan Stanley SrNL........c.ccoiiiiiiiiiiiiimiisiniississsisssisssisssisssissniins | v | e | coneenines 1 ... 748,463 |...108.435 ...813,264 750,000 749,302 155 3875 | 3.900 | W....... 01/22/2016. | 01/27/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............c...riueiiiioiiie i 1,497,211 XXX 1,621,319 | oo 1,500,000 1,498,738 0 281 | 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccoruiiriiisiiiiiiiiississssssi s | s 1,497,211 XXX | e 1,621,319 | oo 1,500,000 1,498,738 0 281 | i (V) TR 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - IsSUEr OblGAtIONS...........rvveirieicii s | s 6,576,833 XXX | e 6,811,218 | .oooccocvnene. 6,600,000 6,583,936 0 3116 | i (V] PR 0 XXX XXX XXX | s 34,050 | ........ 139,563 XXX XXX
8399999, Grand TOtal - BONGS............vvveueiierriiiiceiiceiee et | eneiineesd 6,576,833 XXX | 6,811,218 | .o 6,600,000 6,583,936 0 3116 | oo (V8 [POR 0 XXX XXX XXX | s 34,050 | ... 139,563 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A .. 5,085,198 1B .. 1C . .0 D s 0 1E 0 TF s 0 16 ... 749,302
1B. 2A 2B . 2C . .0
1C. 3A . 3B .. 3C . .0
1D. 4A . 4B 4C . 0
1E. 5A . 5B .. 5C .. ]
1F. B 0
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Sch.D -Pt. 2-Sn. 1

NONE
Sch.D-Pt.2-Sn. 2
NONE
Sch.D-Pt. 3
NONE
Sch.D-Pt. 4
NONE
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

E11, E12, E13, E14, E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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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 11,742 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 11,742 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 11,742 | XXX
0599999. Total Cash XXX XXX 0 0 11,742 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 6,788 | 4. April 31,094 |7. July 19,859 |10. October. 44,047
2. February. 20,475 | 5. May. 31,094 | 8. August 43,859 | 11. November. 55,138
3. March 30,975 |6. June 62,328 | 9. September. 43,859 | 12. December. 11,742

E27
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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
Qualified Cash Pools Under SSAP No. 2R
[ Nationwide Cash Management Co. ... 123112021............... el P 1,447,835 3
8799999. Total - Qualified Cash Pools Under SSAP NO. 2R..........coovvuirriniireieierineieeissirereninsins ..1,447 835
9999999. Total- Cash Equivalents L s | 1,447 835

Line Nuber

0

o o o o o o




Annual Statement for the year 2021 of the NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting 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 148,574 | ..coovvevne. 152,648
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8. Delaware . | Workers compensation 113,907 | oo 117,030
9. District of Columbia . . .
10, FIOMAA..c. e FL | s | s
11.  Georgia . | For protection of state's ph's 118,859 | ..o 122,119
12, Hawaii .
13 1daho.......ccveieeeccceee WOrkers COMPENSAtION............curuereinrierieieeisireee e nseeeeees 24,984 cerenn 25,295
14.  lllinois IL|..
15.  Indiana IN|.. .
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY].. .
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... B.... | Multiple 159,075 | oo 162,683
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire. .
31, NewJersey....cooovvevrcnccee Nd [ i
32.  New Mexico... . | For protection of state's ph's 346,672 ....356,180
33.  New York
34.  North Carolina... . | For protection of state's ph's 304,160 ....309,895
35.  North Dakota.
36. . | For protection of all ph's 1,999,951 2,025,661
37.  Oklahoma.. .
38.  Oregon... . | Multiple 947,812 ...972,934
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia... . | For protection of state's ph's.... 498,848
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 1,999,951 2,025,661 2,662,891 2,730,855
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
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