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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

Total invested assets

........ 10,427,229
........ 13,286,463

............. 157,478
......... 1,130,430

........ 10,427,228
........ 13,286,461

............. 157,478
......... 1,130,430

........ 10,427,228
........ 13,286,461

............. 157,478
......... 1,130,430

37,406,883

100.000

37,406,880

37,406,880

100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOI YEAI ..........c.ceuruiiiiiriiieieteteteset et se sttt tesese st st st sebe bt esese e s e ss s beseseses e e s e s esebesesesese e sess et esesesesere e ses <oessanseeenseenenans 500,000
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbb bbbt b bR e et e s aeeaesreeaestesaesaeeaeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt b e e b e et e eae eeaheeabeeab e e e b e e e be s be et e ate s eeesteesteesteaaeeeseeeaeeseenes
Capitalized deferred interest and other:

o B ] = S =T TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbbt bbb bt b e e b e e b et e b e e e e b e bt s b e b e s e b e ee b et ebe A0S E SR e A E e R e e Lo AL b e b e b e b et e b e s eabeseseseeesee et ens
FaXeTe (U= o) e FTotoTU o | PP PRSP
Unrealized valuation increase (decrease):

Lo I o] = S =T i TR o 10T 1o e TP

5.2 TOtalS, Part 3, COIUMN O ..ottt bbb b e b oo b e b e oo b e b oo b e et e h bt s b e b e s e e b e ee b et e ke A0S E SR e AR e R e AL e R bR e b e b et e R e s esbesetesesesee et
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ttt h e bt ekt e bt e bt e a et e a et saeeoh e e eh e e eE £ e eHe e bt e a et ea bt e a b e ea et ehe e eheeebeeebe e beanbeen Aoeemteesseanteanseesseessnseenes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........cuiiiiiiiiieit ettt ettt e st esbe e te e beaasesseesseesbeesbeesbe e beesbeesbeeaseesseassesheesbeesbeesbeesbeen Sesessneessesasesaaeeaaesanesnneans
[DI=Ye (W1 =ToqTo) g (V=Y iTo o W)l o 4=Ta g 1IN g g T=Ta o We =T o] (=Y o - o] o IO
Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = =T i TR @01 10T 1o e I A OO

9.2 TOtalS, Part 3, COIUMN T4 ...t bbbt b b b oo b e e b e e b e e bt e b e h e e h b e e b e b E s e eb e se b e e ebe A0S E SR e A E e R e e b e R e e b e b et e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb e bbb bbb s bbb b et b et b et b et e b b e as e R e S e R e b e b e bbb es

L0 e = o Ty A o] 0] o T o W B OO
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-849-T0) ........cccecruiiririririiieieieririit sttt st sese e e st ssssesesesesans <oessseseeesseanenans 500,000
[D2=o (W1 o) e= 1M o g E=Te (4 g 11 C=To 1= 10 T T0 L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiiiieietetiit sttt sttt st se e e s s bt sese e e s s e s esebebeses e st e ss s s s sebenen oeeeseseseananeananas 500,000

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............c.ccueveveeeeeceeteteieeeesctetetesesessseetesesesesssaesesesesessssesesesesessssesesesesssssssesassnsssssesasasansnsesssasasans sestscsesesasanas 26,813,122
................. 13,781,800
....20,086

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e TotoTU o | USSR PRRPR

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

4.3.Part 2, SECHION 2, COIUMN 13 .o e oot e e e e e e e e e e e e e ataeeeeeeesseeeeeeeasssseeeeeesnsnseeeeennsnseeeeeennnneeeeeeanns

4.4, Part 4, COIUMN T oo b bbb bbb b e b e b bR R bbb bbb

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........cuiuiuiiiiiiececeete et eeecee et eeeeeca et s e e e aete s e s ee s s saeteseses e s eaesesesessnsssesesasensnsesesasasensssstesesesanssssastasasansne febestasscaetesananas (46,904)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.cuiiouiieieeeieieteeeeeeee ettt ettt et e et eae et e s et et e s et e e et eas et essasesseseeseseeneaenneaen 4,878,839
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e ceceeee et eeeeaeeete s e saseetete s s esasssaesesessssssseses s s ssssseses s ssssassesesesssssssseses s s ssssseses s s assnseses s s sssnsnses s s asansesasas 2eetatsesesesesassacaes 70,293

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o [FT o o N PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbttt h et b bbb eS80 sReReaE e b e b e b e b e bbb

R T o=V G2 Y= or oo 2 @70 (30 1o e I J PN

8.4, Part 4, COIUMN 15 ..ottt b et bbb bbb e e b e oo b e b e b ae e bR e b b e e E e b £ e 4o b e e oo b e e b e e bt b e Rt e RS EA RS EAE SR e e AL bR e b b et e s esseseseseeesee ettt eas
Deduct current year’s other than temporary impairment recognized:

9.1, Pat 1, COMUMN T4 L.t bbb e b e b e e b ae b h e bk E b b0 b e s e b et e b e e b bkt b R e L e SRR bbb

[ I -V G T=or oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ...ttt ettt h e bt b et eb e e b e as 288 sReReab e b e s e b e b st e et et

LS =T B 7o ¥ 4o N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ........c..ccoiiiiiiiiiiiniii s e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ceeveverereerereeeeeeceeteeeeesessesesesesesesseaesesesessseaesesesesssetesesesananes setsesesesesanas 35,618,972
(DTt [N Tet i (o) =TI gTeT g =T Lo Ty (=T o JR=T 4o U

Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuiuiioiececeeeeeeeectete et es e ctete et esesssaste e s esesssaesesesesensseesesesesessssesesessesnsssesesessnsnsnas ceebesesessacnas 35,618,972
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 11,905,283 |.cooviinnne 11,355,768 |................ 11,878,910 |...ccooeeee. 11,971,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 11,905,283 11,355,768 11,878,910 11,971,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 10,427,229 8,775,731 10,433,845 10,452,305
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 13,236,516 |............... 12,446,626 |................. 13,477,996 |........o....... 13,062,967
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10._ Other Countries 49,944 40,750 49,933 50,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 13,286,460 12,487,376 13,527,929 13,112,967
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 35,618,972 32,618,875 35,840,684 35,536,272
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 35,618,972 32,618,875 35,840,684
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE 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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

................ 129,895

............... 1,997,883

............... 9,777,505

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

11,905,283

............. 5,475,690

129,895

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............. 1,075,475

............... 2,960,834

............... 2,174,114

............... 2,570,113

.............. 1,646,691

S 29.3 |.

............ 4,458,965

1,075,475

2,960,834

2,174,114

2,570,113

1,646,691

10,427,227

4,458,965

10,427,227




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE 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

4 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T e i 032,402 | 5,895,200 |...cceunenene 2,241,053 | [ o XXX e 8,668,705 |..ooeeeeerene 24.3 | 11,185,349 | AT o 4,618,762 |.............. 4,049,943

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

2,522,272 |....

1,661,764

4,617,755 |..

5,693,116 |....

...3,698,885 |..

918,870

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE 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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 1,737,822 |............. 10,853,917 |............. 14,192,672 |............... 2,570,113 |.............. 1,646,691 [...ooovieiiiieeee o 31,001,215 26,951,272 |............... 4,049,943
12.2NAIC 2 ... . ...55,813 |... 2,522,272 |.... ....1,661,764 ....99,436 |.. 278,470 |... 4,617,755 |.. ...3,698,885 |.. 918,870
12.3NAIC 3 e () i i [ [ e e s [ [ X [ XK i e
124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e
125 NAICS oo (D) e [ e [ [ e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO
12.6 NAIC6 ... (c)
12.7 Totals .oooeeeieeeeeeeeeeeeeeeeseseeeeee e 1,793,635 | 13,376,189 |............. 15,854,436 |.............. 2,669,549 |............. 1,925,161 [ (b) ... 35,618,970 30,650,157 |.............. 4,968,813
12.8 Line 12.7 as a % of Col. 7 5.0 37.6 445 7.5 5.4 100.0 86.1 13.9
13. Total Bonds Prior Year
13ANAIC T e 4,482,683 |.............. 8,636,939 |....cceuennne 7,628,465 |...ocooceenne 355,505 [oovveveeiieeee 16,412 | [ XX [ XXX e 21,120,004 |.........coconone.... 78.8 |, 17,070,065 |.............. 4,049,939
13.2NAIC 2 et 52,539 | 3,377,859 |.....c.c..... 1,657,788 |.cooeeeene 326,173 .o 278,757 o et XX oo XXX e e 5,693,116 [.ooovveicin 21.2 [ 4,707,087 |..ocvvre 986,029

14.6 NAIC 6
14.7 Totals .
14.8 Line 14
14.9 Line 14

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

Tasa%of Col. 7 ..cccoovrvnnnnnnn.
.7 as a % of Line 12.7, Col. 7,
Section 12

137 TOtalS .o e 4,535,222 |............. 12,014,798 |............... 9,286,253 |.cooceeinne 681,678 |[...coeececeenne 295,169 |....covcicrcrienies [ D,9,0, SRR RPN XXX v (b) ..... 26,813,120 |....ccveirne. 100.0 [.ooveneee 21,777,152 | 5,035,968

13.8 Line 13.7 as a % of Col. 9 16.9 44.8 34.6 2.5 1.1 XXX XXX 100.0 XXX 81.2 18.8
14. Total Publicly Traded Bonds

T4 ANAIC T (e 1,737,822 |...coeene. 8,995,188 |............ 12,001,458 |............... 2,570,113 | 1,646,691 [ o 26,951,272 oo T — 17,070,065 |......covveeeceenne 63.7 [oorenee 26,951,272

14.2NAIC 2 ... 2,009,200 |.... 1,311,770 . 99,436 | 278,470 |... 3,698,885 |.. .4,707,087 |.... ...3,698,885 |..

............... 1,737,822
......................... 5.7

4.9

.............. 2,669,549
......................... 8.7

7.5

.............. 1,925,161
......................... 6.3

5.4

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals .
15.8 Line 15
15.9 Line 15

15. Total Privately Placed Bonds

.7 as a % of Col. 7
.7 as a % of Line 12.7, Col. 7,
Section 12

............... 1,858,729

513,063 |...

............... 4,049,939
....986,029 |....

............... 4,049,943
918,870

0.2

6.7

7.1

(a) Includes $
(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................... 4,968,815 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

........................... ; NAIC2 $

current year, $

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.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.iiiiiiicvceeeeee. 3 NAIC 4 $ i NAIC 5§, NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1. U.S. Governments
1.01 Issuer Obligations ............ccccooviiiiiriiiiiiiiiiccciiees o 129,895 |..ccoeenee. 1,997,883 |....cc... 9,777,505 [.oeeeecciiiiiiieee e [ D,9,0 NN RUN 11,905,283 |.cvoveeeee 33.4 [t 5,475,690 |....covvveiieinene 204 [ 11,905,283 |
1.02 Residential Mortgage-Backed SeCUrtIEs ............ |iiciiiiiiiiiiiiiiiiiiies foreieeesececeseiieiie foeeiesesesese s sesees [oeeiesiesesesesesesens Joreeresesesesesesesees |oeieieins XXX e [ e [ o [ [
1.03 Commercial Mortgage-Backed SeCUrties .......... |o.iocoiiiiiiiiiiiiiiiiiiiies foeieieieseceseciesiie foeeiesesesese s sesees [oreeesiese s sesesesens Joresresesesesesesesees |oeieieins XXX e [ e [ o [ [
1.04 Other Loan-Backed and Structured Securities ... XXX
1.05 Totals 129,895 1,997,883 9,777,505 XXX 11,905,283 33.4 5,475,690 20.4 11,905,283

2. All Other Governments
2.01 Issuer Obligations ...........cccccooeioiieiiiieniiiiciieeieies e oo oo o e [ XXX eivevin e i [ [ [ [
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e [ XXX e [ e [ o [ [
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiiiins oo e e e XXX e [ e [ o [ [
2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX

3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........ccccooeiiioiiininiiiciiecieies e e o e e XXX eiveven e i [ [ e [
3.02 Residential Mortgage-Backed Securities ............ oo o e e e [ XXX e [ e [ o [ [
3.03 Commercial Mortgage-Backed Securities .......... [o.ccoooiiiiiiiiiins oo e o e [ XXX e [ e [ o [ [
3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals XXX

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ..
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals XXX
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccooeieiiiicniininiinieiienies oo oo o e e e O XK e
5.02 Residential Mortgage-Backed Securities ............ . 1,075,475 |.. .2,960,834 |. L2, 174,114 ...2,570,113 |. 1,646,691 |. ..10,427,227
5.03 Commercial Mortgage-Backed Securities .......... |.occooviveiiieviiciiiiis foeeiiiiiiicceccicieies Jeeeeeeeeeiecieceeiiees feeeeeeeeeececeeieeiee Joeeeeeeeeieeeeeieeeeee Jeeeeeeeee X e oo
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 1,075,475 2,960,834 2,174,114 2,570,113 1,646,691 10,427,227 29.3 4,458,965 16.6 10,427,228 (1)
. Industrial and Miscellaneous
6.01 Issuer OblIgations ..........cccoveerererieeeeeieeninnneeens foveieiieeeeeeeeeseees foeeveeeens 6,288,614
6.02 Residential Mortgage-Backed Securities ............
6.03 Commercial Mortgage-Backed Securities , 532,452 |eoeiiiee 1.5 | ,027,689 .
6.04 Other Loan-Backed and Structured Securities ... , 2,128,858 2,491,265 XXX 4,675,936 13.1 4,738,268 17.7 4,675,936
6.05 Totals , 8,417,472 3,902,818 99,436 278,470 XXX 13,286,461 37.3 16,878,464 62.9 8,317,646 4,968,815

. Hybrid Securities
7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ............
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ............
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals

10,427,228 |

............... 4458965

o

1,411,553 | 99,436 ..ocovnenne 278,470 |............ D0, SIS O 8,078,073 |.....coevevciinne 2.7 | 11,112,507 | L% I R 7,785,194 | 292,879

~

oo




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE 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
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............ccceeeneinccinciiniienes oo 129,895 |....covenenee 8,286,497 |.............. 11,189,058 278,470 19,983, 356 19,690,477
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 1,075,475 | 2,960,834 |.....cccoevenee 2,174,114 |................2,570,113 |.............. 1,646,691 | 10,427,227 10,427,228

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

................... 532,452

12.09 Totals .' ................ 1,793,635 ..o 13,376,189 |.......c..e 15,854,437 .o 2,669,549 |....covennnen. 1,925,161 [ooveeiiieieicieie oo 35,618,971 30,650,157 |cveerennne 4,968,814

12.10 Line 12.09 as a % of Col. 7 5.0 37.6 44.5 7.5 5.4 100.0 86.1 13.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 3,007,123 318,553 278,757 o XXX e oo e XX [ XXX e 16,588,197 | 6109 s ...297,698

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

.973,757 |...
.501,808 |...

..355,505 ..

. 16,412

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B FU 4,535,222 |...ccucunee 12,014,797 |ooceiene 9,286,253 |....cveuvreienne 681,678 |....cveeeeennne 295,169 26,813,119 oo 100.0 Jovoveirnene 21,777,153 | 5,085,966

13.10 Line 13.09 as a % of Col. 9 16.9 44.8 34.6 2.5 1.1 100.0 XXX 81.2 18.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeereinccincinncienes oo 129,895 |....covnnee 8,043,563 |.............. 11,139,114 [ 99,436 ... 278,470 | 19,690,478 19,690,478 |............ XXX oo

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
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................... 532,452

.1,075,475 |...

2,960,834 |..

2,174,114

.. 10,427,227 |.
532,452

. 10,427,227 |..

I 532,452

................ 1,737,822

......................... 5.7

4.9

................ 2,669,549
......................... 8.7

7.5

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

4

Other (a)

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

................... 9,125,713

................ 268,326,350

1,130,430

................... 9,125,713

................ 268,326,350

1,130,430

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualified Cash Pools

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Colonial County Mutual Insurance Company
................ Colonial County Mutual Surplus Note ............|eeeeeeeees JAUSEIN tovvvviniiiiiiiiinnninn oo T e eeeccceieeeees e e [0 12/3172000 L0 )eeeeeseeees sl 600,000 ...l 500,000 ..l 500,000 eeeeeccceeeins Joveennniiinnnnns foveennnniinnnnns fooennnnvienninnns fooeeenn fo0000..50,000 |.....eee 110,000
2899999. Surplus Debentures, etc - Affiliated 500,000 500,000 500,000 50,000 XXX
6099999. Total - Unaffiliated XXX
500,000 500,000 500,000 50,000 XXX

6199999. Total - Affiliated

500,000 500,000 500,000

6299999 - Totals

1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

P R TS




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-3I-8 ..... US Treasury Nt ..ooovvvveviiiiiiiiiiicciiee e o (S [P R LA e 3,340,131 [...94.1640 |.............. 3,173,330 |..ccvvvnnnnnns 3,370,000 |....cevvunnnns 3,352,420 |.oevviiiiiiiiinnn e R ;7 R N RN 2.750 |...... 2.860 |FA ...... ....12/11/2018 ...|....02/15/2028 ...
912828-32-1 ..... U S Treasury Nt .. SD.. 1.A .. ...96.6560 |... .2,000,000 |.. e 1,997,883 o e 988 [ e 0022750 | 2.801|FA ...... ...03/19/2018 ...|....02/28/2025 ...
912828-4D-9 ... U S Treasury Nt .. SD.. 1.A ... ...99.5160 |... 130,000 |eveeiineeeennnnn 129,895 [ e 425 [ e [0002222.500 | 2.836 [MS ...... ....04/24/2018 ...|....03/31/2023 ...
91282C-EB-3 ..... US Treasury Nt ... 1.A FE . ...88.7500 |... .3,000,000 |-eevuuneeeennn 2,933,026 [ooeiieiiiiiiiies e 8,014 [ e e 1875 2.266 [FA ...... ...03/16/2022 ...|....02/28/2029 ...
912820-FY-2 ..... US Treasury Nt ... ] eeeeeeee | TLAFE L ...99.6090 [......ooennnns 3,457,442 |.... .3,471,000 |.. 03,492,089 fooiiiiiiiiinnnns fovvvennnnn (106) foeniiiiiiiienns fovviiiiiniiinn 10nnl3.875 ).l 3.768 |IN ...... , ....12/20/2022 ...|....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,878,910 [ XXX 11,355,768 11,971,000 11,905,283 XXX XXX 85,673 177,675 XXX XXX
0109999999. Total - U.S. Government Bonds 11,878,910 | XXX 11,355,768 11,971,000 11,905,283 XXX XXX 85,673 177,675 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
3132CH-AU-8 ..... [FHLMC Pool #B0O19 .. 1.4 .. ...96.7060 |. ..210,303 |. ..217,466 .225,058 |.. .. 7,611 |....10/24/2019 .. 06/25/2034 ...
313205-6D-9 ..... [FHLMC Pool #SB8068 . 1.A .. ...86.9200 |. .. 1,096,039 |. . 1,260,969 1,287,153 |.. . 18,914 |....09/17/2020 .. 10/25/2035 ...
313200-C6-8 ..... FHLMC Pool #8D8193 .... LA ...81.4880 |.....counnnnns 5,434,087 |.... .... 6,594,697 .. 122,257 |....01/05/2022 ... |....01/25/2082 ...
3132D0-ER-0 ..... FHLMC Pool #SD8244 B LA ...93.8090 |... 47,747 ...09/08/2022 ...|....09/25/2052 ...
313587-18-0 ..... FNVA REMIC Ser 1993-33 ZB . i L LA ...99.7950 |... ....07/13/2001 ...|....03/25/2023 ...
31359U-YS-8 ... FNVMA REMIC Ser 1998-58 CI ZB .. N LA . 100.4860 |... ....08/05/2002 ...|....10/25/2028 ...
3138EA-MJ-3 ..... FNVA Pool #AK5760 i L LA ...90.6810 |... . ....926,482 ...07/31/2012 ...|....04/25/2042 ...
3138YK-HF-3 ..... FNVA Pool #AY5629 N LA ...89.9090 |... 185,208 |.... ....207,371 ....06/22/2015 ...|....06/25/2045 ...
3140KD-G4-6 ..... FNVA Pool #BP5618 i L LA ...85.5930 |... 611,013 |.... ... 741,788 ...06/18/2020 ...|....06/25/2050 ...
3140XG-U9-8 ..... FNVA Pool #FS1507 LA . ...87.8690 |... 113,511 |.... ....118,744 ...09/08/2022 ...|....02/25/2052 ...
3140XG-WN-5 ..... FNVA Pool# FS1552 .. LA 111,258 |...85.4070 |. ..106,973 |. 111,394 .. ...09/08/2022 .. 11/25/2051
3140XH-Y7-6 ..... FNVA Pool# FS2533 LA 111,463 |...81.4560 |. ..106,347 |. 111,648 |.. ...09/08/2022 .. 07/25/2052
31418E-E6-3 ..... FNVA Pool #MA4656 .. J T R . ... 47,879 ]...96.3560 |... ... 46,505 |.... ...09/07/2022 ... |....07/01/2052
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 10,433,845 [ XXX 8,775,731 10,452,305 10,427,229 (30) XXX XXX XXX 18,748 203,562 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 10,433,845 | XXX 8,775,731 10,452,305 10,427,229 (30) XXX XXX XXX 18,748 203,562 XXX XXX
030400-AK-1 ... American Water Cap Corp Sr Nt .... A1 [ 2AFE L 1,048,720 |...98.4750 |... .1,000,000 |.. ,006,798 ...09/02/2014 ... |....03/01/2024
036752-AP-8 ..... Anthem Inc Sr Nt . 1 .2.BFE .. 124,519 |...83.9800 |. ..125,000 124,59 |.. ....03/08/2021 ..
036752-AS-2 ..... Anthem Inc Sr Nt . 1 .2.BFE .. . 49,818 |...75.6180 |. 50,000 ..49,824 |.. ....03/08/2021 .. .
037735-CZ-8 ..... Appalachian Pur Co Sr Nt Ser AA .. e [ G FE L . 49,808 |...82.5290 |... ...50,000 |.. ....03/09/2021 ...|....04/01/2031 ...
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt ... A1 [ 2.0 FE L .. 119,752 ]...79.0930 |... . 120,000 |.. ... 119,773 ....11/16/2021 ...|....02/15/2032 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt . 1 e [ 2.CFE Ll .. 110,125 |...90.8030 |... . 100,000 |.. ... 106, 166 ....02/18/2021 ...|....11/01/2029 ...
125523-CM-0 ..... Cigna Corp Sr Nt ... A1 [ 2AFE L ...82.0080 |... ... 174,831 ....03/01/2021 ...|....03/15/2031 ...
125523-C0-1 ..... Cigna Corp Sr Nt ... e [ 2.AFE L ...71.8360 |... ....08/02/2021 ...|....08/15/2051 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt ... A1 [ 2.0 FE L ...75.1720 |... ....03/04/2021 ...|....04/15/2031 ...
30040W-AL-2 ..... Eversource Energy Sr Nt e [ 2.AFE L ...82.5600 |... . . ....03/08/2021 ...|....03/15/2031 ...
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt .. A1 [ 2B FE L ...78.9090 |... . 100,000 |.. ....02/23/2021 ...|....03/01/2031 ...
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt 1 .2.BFE .. ...69.4090 |. . 100,000 ....02/23/2021 .. 03/01/2041
361448-AU-7 ..... GATX Corp Sr Nt ..... 1 .2.BFE .. ...87.0380 |. 40,000 s ....02/22/2021 .. 03/15/2044
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt 1 .2.BFE .. ...69.1190 |. 60,000 59,783 |.. ....03/01/2021 .. 03/15/2051
529043-AE-1 . Lexington Realty Trust Sr Nt .......cooeeviiiiinnienns fon e 1 .2.BFE .. ...79.9610 |. 75,000 .. 74,566 |.. ....03/10/2021 .. 09/15/2030 ...
546676-AW-7 ..... Louisville Gas & Elec Co 1st Mtg Bd ...covvveneeeennsfonn e N 1FFE .. 1,086,610 |...95.7230 |. .1,000,000 1,011,474 (3,960) |- ...02/04/2016 .. 10/01/2025 ...
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt 2 e [ 2.0 FE L .. 139,763 |...95.3950 |... ... (2,679) | ....11/16/2021 ...|....08/15/2027 ...
637417-A0-9 ..... National Retail Properties Inc Sr Nt .......ocoooieeifooe i innnnns 1 s L 2AFE s 58,795 |...67.5520 ...03/15/2021 ...|....04/15/2051 ...




L'oL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
682680-AW-3 ..... ONEOK Inc Sr Nt ..o foee e | s T .. 2.CFE .. L..92.7620 |...ooevnnninennnn 46,381 |t 50,000 [oiiiiiiinee e 54765 | e (73 e e e 4.350 |...... 2.611|MS ...... ....02/19/2021 ...|....03/15/2029 ...
68389X-CE-3 ..... Oracle Corp Sr Nt vee |--2.BFE ... ...83.2370 |...cevvuneeeenn 104,046 |ooenneeennnn 125,000 [oeeeeniieeeen 124,837 | e 17 s e e 2.875 |...... 2.893 [MS ...... ....08/22/2021 ...|....03/25/2031 ...
712700-EB-8 ..... Peoples United Bank Sr Nt . e | 2.AFE L. ...98.0620 |... .. e (1498) L o s 4.000 |...... 3.837 [ ....... ....08/26/2014 ...|....07/15/2024 ...
713448-CY-2 ..... Pepsico Inc Sr Nt vee |- 1LEFE ). ...97.7300 |... .2,000,000 |.. e (9,804) |oeeeeeeeeeens e s 3.500 |...... 2971 (W ....... ...01/19/2016 ...|....07/17/2025 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. voo |- 2.BFE ... ...87.1620 |... ..125,000 |.. o (1,809) [ e e 4.000 |...... 2470 [ ....... ....02/22/2021 ...|....07/15/2029 ...
84861T-AH-1 ..... Spirit Realty LP Sr Nt .. oo |--2.BFE ... ...81.8050 |... 280,000 |eeeerniieeeeennnn 79,617 [ e e 89 [ e e 2.100 |...... 2.198 [MS ...... ...02/22/2021 ...|....03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .. voo |- 2.BFE ... ...74.2130 |... . 100,000 Joeeeveiniiieennnnn 99,440 [ v B3 e [ e 2.700 |...... 2.770 |FA ...... ....02/22/2021 ...|....02/15/2032 ...
907818-DY-1 ..... Union Pacific Corp Nt ceveeeees | TG FE Lol ...97.1470 |... 1,000,000 |-eeeenieeeennnnnn999,258 [ooiiiiiiiiiii e 347 e e et 3.250 |...... 3.288 () ....... ...08/07/2014 ...|....01/15/2025 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt D...... 1o | 1LEFE L. ...81.5000 |... ...50,000 Joieeveinnnnnnnna 49,944 | LB e L e 2.150 |...... 2.165 [MS ...... ...03/02/2021 ...|....03/11/2031 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 8,225,440 | XXX 7,462,026 7,995,000 8,078,075 (27,312) XXX XXX XXX 105,545 275,253 XXX XXX

466410-AW-7 ..... |JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 Cl ASB | ...... | ....... |4 ......... | 1A e 547,861 |...98.6010 |...ccvvuunneens 524,466 |....covvuiieennns 531,907 [oooiiiiiinninnnns 532,452 |..eeveniiiiiiiinnn o (1,288) [-ooeeevmniinieeee Joeernninieeiniis foaees 3.584 |...... 316 JMON .ooee |oveeiiiieinnnnns 1,589 [oooiieeinnnnns 19,360 |....04/29/2014 ... [....04/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 547,861 | XXX 524,466 531,907 532,452 (1,288) XXX XXX XXX XXX
04016N-AM-5 ..... Ares CLO Ltd CLO Ser 2017-44A Cl AR ....covvvevveennfoee e eeeeiin | s LLAFE L 400,000 |...97.3220 |.......eunnnnnnnn 389,289 |.....oeunnnnnnns 400,000 |.oeevvnnnnennnns LIV L0000 PR AR R R R T L1 5.192 ....03/31/2021 ...|....04/15/2034 ...
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A .. - TAFE L. ...96.9800 |... ..242,449 ... ..250,000 |.. 100250,000 |-eeniieieeeiies foeeeeeis e e 2205388 | 5.420 ....03/09/2021 ...|....04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A B1 .. .. 1.CFE .. ...95.3080 |. ...95,308 |. . 100,000 100,000 |.. ... 5795 ....03/09/2021 .. 04/25/2034 ...
126650-BS-8 ..... CVS Heal th Corp LBASS PTC Nt ..eeevveeieieeiiiiieeeees feen e .. 2.BFE ..|... . 104.9290 |... 614,947 |.... . 586,060 |. 875,936 |eeeiiieeeies foeee e (9,787) e e [l 72507 4.024 ...09/02/2014 ...|....01/10/2032 ...

Carlyle Global Mkt Strategies Cl

14312H4-AU-0 ..... AR2 |- TAFE L ...97.2060 |... 388,826 |.... ... 400,000 |.. 400,000 |oeeerrnneeeeremnnn feeeeeeeemniiiees foeeeeeiiieeeees Jeeeieeeeeeeeeees [oe...5.465 ...l 5.502 ....04/23/2021 ...|....04/20/2034 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR .........ouwfeun ..t .| 1AFE .. ...97.3910 |. .. 1,460,867 |. .1,500,000 .1,500,000 |.. .5.357 ....03/24/2021 .. 04/20/2034 ...
46090X-AA-9 ..... Invesco CLO Ser 2021-1A Cl A1 .oeervieiiiiieiiieeeeee e e .. 1.LAFE .. ...96.8740 |. ..484,372 |. . 500,000 500,000 |.. ......4.768 ...03/19/2021 .. 04/15/2034 ...
46090X-AE-1 ..... Invesco CLO Ser 2021-1A CI B .. 1.CFE ..|... ...95.6020 |... 239,005 |.... 200250,000 |vveiiiiiiiiiens oo i e 00005208 | 5.324 ....03/19/2021 ...|....04/15/2034 ...
76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR .... |- TAFE L ...97.8880 |... ...97,888 |.... .. 0 100,000 |-eeeeeeeeeeiiees foeeeeees e e 5254 | 5.288 ....03/01/2021 ...|....01/18/2034 ...
76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR .... |- 1.CFE ... . ...95.3%0 |... ...95,3% |.... . 100,000 |.. 0 100,000 |evveiniiiiiiiiens oo i [ 5544 5.582 ....03/01/2021 ...|....01/18/2034 ...
92338B-AN-5 ... Verde CLO Ltd CLO Ser 2019-1A Cl AR ....oovevvvnennes fooe e | iennne | s L LAFE s 400,000 |...98.1340 |....cevuuneennns 392,537 |ieiiiiies 400,000 |-eeevnnunnanns 400,000 J-eeevuuunnerennnn foonnnnreernnniaaes foreeennninnnneeee Jereesnnneeerennnas foeeee5.979 [t 5.212 ...04/13/2021 ...|....04/15/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 4,754,628 | XXX 4,500,884 4,586,060 4,675,936 (9,787) XXX XXX XXX 45,920 131,215 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 13,507,929 | XXX 12,487,376 13,112,967 13,286,463 (38,387) XXX XXX XXX 153,054 425,828 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 20,104,350 | XXX 18,817,794 19,966,000 19,983,358 (14,897) XXX XXX XXX 191,218 452,928 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 10,433,845 | XXX 8,775,731 10,452,305 10,427,229 (30) XXX XXX XXX 18,748 203,562 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 547,861 | XXX 524,466 531,907 532,452 (1,288) XXX XXX XXX 1,589 19,360 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,754,628 | XXX 4,500,884 4,586,060 4,675,936 (9,787) XXX XXX XXX 45,920 131,215 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 35,840,684 | XXX 32,618,875 35,536,272 35,618,975 (26,002) XXX XXX XXX 257,475 807,065 XXX XXX

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 3

1

CusIP
Identification

Description

3

Foreign

Date
Acquired

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

5

Name of Vendor

6

Number of Shares
of Stock

Actual Cost

Par Value

9
Paid for Accrued
Interest and
Dividends

91282C-EB-3 .......
912820-FY-2 .......

..|US Treasury Nt
..|US Treasury Nt

1.875% 02/28/29
3.875% 11/30/29

....03/16/2022 ...
... 12/20/2022 ...

Goldman Sachs & Company

Wells Fargo Securities LLC

..... 2,925,012 |...
..... 3,492,165 |...

... 3,000,000
... 3,471,000

0109999999.

Subtotal - Bonds - U.S. Governments

6,417,177

6,471,000

313200-C6-8 .......
313200-ER-0 .......

3140XG-U9-8 .......

3140XG-WN-5 ...

3140XH-Y7-6 .......
31418E-E6-3 .......

.. | FHLMC Pool #SD8193
..|FHLNMC Pool #SD8244
..|FNMA Pool #FS$1507
..|FNMA Pool# FS§1552
..|FNMA Pool# FS$2533
.. [FNMA Pool #MA4656

2.000% 01/25/52
4.000% 09/25/52
3.000% 02/25/52
2.500% 11/25/51 .
2.000% 07/25/52 ....
4.500% 07/01/52 1ivveeieeiiiiiie ittt

....01/05/2022 ...
....09/08/2022 ...
....09/08/2022 ...

..09/08/2022 ...
..09/08/2022 ...
...09/07/2022 ...

Morgan Stanley & Co LLC
Morgan Stanley & Co LLC

Bank of America BISD Dealer ....

Goldman Sachs & Company
Morgan Stanley & Co LLC
Morgan Stanley & Co LLC

..... 6,592,908 |...

... 8,

668,540

0909999999.

Subtotal - Bonds - U.S. Special Revenues

7,029,980

7,

150,916

2509999997

Total - Bonds - Part 3

13,447,157

13,

621,916

2509999998.

Total - Bonds - Part 5

334,643

339,144

2509999999.

Total - Bonds

13,781,800

13,961,060

4509999997

Total - Preferred Stocks - Part 3

4509999998.

Total - Preferred Stocks - Part 5

4509999999.

Total - Preferred Stocks

5989999997

Total - Common Stocks - Part 3

5989999998.

Total - Common Stocks - Part 5

5989999999.

Total - Common Stocks

5999999999.

Total - Preferred and Common Stocks

6009999999 - Totals

13,781,800

12,609
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
3132CW-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .........|....... ..12/01/2022 . | Paydown e 71,090 ... e (2,830) [ e (2,535) [ e 71,090 | e e [ 1,042 [..06/25/2034 .
3132D5-6D-9 ...| FHLMC Pool #SB8068 1.500% 10/25/35 ....... |eeveens |- 12/01/2022 . [ Paydown 194,102 ... 198,507 [.oieeeennni 198,300 |oeeeeeneeeinnines foeeeeeeen e (4,198) | [ (40198) e [ 194,102 [ e e 1,400 |.. 10/25/2035 .
FNVA REMIC Ser 1993-33 ZB  7.500% 03/25/23
RO KT I I R I ..12/01/2022 .| Paydown ....eeeeeeeenennees foeemmnneeeeennies feeeeeennenn 920 [ 920 [ 955 [ B2 | e (D) | [ (D) fe e 0920 [ e e 341..03/25/2023 .
FNMA REMIC Ser 1998-58 Cl ZB  6.000%
31359U-YS-8 ...| 10/25/28 ..12/01/2022 .| Paydown ..10/25/2028 .
3138EA-MJ-3 .. |FNMA Pool #AK5760  3.000% 04/25/42 ..12/01/2022 . | Paydown .. ..04/25/2042 .
3138YK-HF-3 .. |FNMA Pool #AY5629  3.000% 06/25/45 ..12/01/2022 . | Paydown .. ..06/25/2045 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 .........|....... ..12/01/2022 . | Paydown ..06/25/2050 .
Morgan Stanley & Co LLC
3140QD-6N-9 ...|FNMA Pool #CA6276 ~ 2.000% 07/25/50 ........ |....... ..03/16/2022 . 515,134 |... ... 548,630 |............ 561,060 |............ 560,832 560,885 |... ..07/25/2050 .
31400D-6N-9 ...| FNMA Pool #CA6276  2.000% 07/25/50 ........ |...cc.. ..03/01/2022 . ...10,850 |[... . 10,850 |..evueeeen 11,095 [ 11,091 (241) ...10,850 |... ..07/25/2050 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,002,534 1,036,030 1,061,686 (13 401) (13,401) 1,048,285 XXX
CVS Heal th Corp LBASS PTC Nt 7.507% Redempt ion
126650-BS-8 .. |01/10/32 .oivvvviiiiiiiiiieen e [ e ..12/10/2022 .1100.0000 ....evuunrvrrrnnns foerrrnninieeiiiiins fevineneens 44,908 [...uneennnn 44,908 |........eeenn 57,824 .cooovvnnnnnns (VT TN R R (7,837)]ceeveeneeeiinnnn foneeeeenn (7,837) [ s 44,908 ..01/10/2032 .
JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
466410-AN-7 .. |ASB  3.584% 04/15/47 ..oovvvvivviiiniiiiiiinn | e ..12/01/2022 .| Paydown ......eevvviiinnnnnsforrinninnnieiiiins e 492,253 |... ... 492,253 (............507,018 |............ 493,949 |.... ... (544)[... [T 493,405 |... ..04/15/2047 .
92826C-AC-6 .. |Visa Inc Sr Nt 2.800% 12/14/22 ......ccee | nnnns 12/14/2022 | Maturity .ooooovveiiiniien | Jeenines 3,000,000 |... 3,000,000 ......... 3,047,880 |......... 3,007,123 |.... . (7,128)[... P PP 3,000,000 |... .. 12/14/2022 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,537,161 3,537,161 3,612,722 3,553,617 (15,304) (15 304) 3,538,313 (1,183) (1,153) 95,509 XXX
2509999997. Total - Bonds - Part 4 4,539,695 4,573,191 4,675,418 4,615,303 (28,705) (28,705) 4,586,598 (46,904) (46,904), 103,819 XXX
2509999998. Total - Bonds - Part 5 339, 144 339, 144 334,643 4,500 4,500 339, 144 3,327 XXX
2509999999. Total - Bonds 4,878,839 4,912,335 5,010,061 4,615,303 (24,205) (24,205) 4,925,742 (46,904) (46,904), 107, 146 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 4,878,839 XXX 5,010,061 4,615,303 (24,205) (24,205) 4,925,742 (46,904) (46,904), 107, 146 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
3132DW-C6-8 .. [FHLMC Pool #SD8193  2.000% 01/25/52 . ..01/05/2022 .| Morgan Stanley & Co LLC ......... ..12/01/2022 . | Paydown 327,705 .. 3,204 ... .92
3132DW-ER-0 .. [FHLMC Pool #SD8244  4.000% 09/25/52 . 09/08/2022 . | Morgan Stanley & Co LLC .|..12/01/2022 . Paydown . ..659 |. 1
3140XG-U9-8 .. [FNVA Pool #FS1507  3.000% 02/25/52 ... ..09/08/2022 . |Bank of America BISD Dealer ... |..12/01/2022 .|Paydown . 1,251 A
3140XG-WN-5 .. [FNVA Pool# FS1552  2.500% 11/25/51 ... ..09/08/2022 .| Goldman Sachs & Company ..... . |-- 1270172022 .| Paydoun . ...2,868 |. .2
3140XH-Y7-6 .. [FNVA Pool# FS25633  2.000% 07/25/52 ... ..09/08/2022 .| Morgan Stanley & Co LLC .. .12/01/2022 . | Paydoun . 1,450 |. 1

31418E-E6-3 .. [FNVA Pool #MA4656  4.500% 07/01/52 .. |....... ..09/07/2022 .| Morgan Stanley & Co LLC ......... ..12/01/2022 . |Paydown .....ooooeeeiiininens fooeeeeeeee 716 | 710 e
0909999999. Subtotal - Bonds - U.S. Special Revenues 339,144 334,643 339,144 339,144 4,500 4,500 3,327 %8
2509999998. Total - Bonds 339, 144 334,643 339, 144 339, 144 4,500 4,500 3,327 8

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

334,643

339,144

339, 144




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon ... New York, NY 157,478 [ XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 157,478 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 157,478 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

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

1. January....oo 315,865 4.
2. February...|o 245,063 5.
3. March 207,710 6. June

194,392

7.

9. September

10. October

29383 | 12

11.  November...
December

157.478

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds
...................... | Nationwide Cash M L T T 1 . RO R 1 AP T B LR, L R TP PP PP PP PPPPPPPPIY &

8¢

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 1,130,430 712

1,130,430

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE ASSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted

Carrying Value Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California .......ccoevveeivnieiiiieeen,

Colorado
Connecticut

© N Ok WD =

Delaware

©

District of Columbia

N
=4

Florida

-
N =

Georgia

Hawaii

NN = a4 a a a a a
SO 0o No O R ®

Maryland

N
N

Massachusetts

NN
> w

Michigan

Minnesota

N
o

Mississippi ...

N
o

Missouri

N
N

Montana

N
®

Nebraska ..

N
©

Nevada

w
©

New Hampshire

w
=

New Jersey

w
N

New Mexico
New York
North Carolina
North Dakota

W w
> w

W oW W W
® N o O

Oregon

w
©

Pennsylvania ...
Rhode Island
South Carolina
South Dakota
Tennessee

»
=4

N
-

N N N N
ook wbn

Vermont .

IN
N

Virginia

'S
*®

Washington

I
©

West Virginia

I3
©

Wisconsin

[$)]
a

Wyoming

&)
N

American Samoa

o o
> w

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

o o
o o

o
N

Canada

58. Aggregate Alien and Other

For protection of state's ph's
For protection of state's ph's

108,289

547,131
109,426

517,903
103,581

141,246

Subtotal

2,012,805 1,947,251

2,300,513 2,184,031

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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