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ANNUAL STATEMENT FOR THE YEAR 2023 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 ..............cccocooiiiiiiiiiii
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 ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
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

......... 9,743,389
........ 14,768,783

............. 223,324
............. 438,877

......... 9,743,389
........ 14,768,781

............. 223,324
............. 438,877

......... 9,743,389
........ 14,768,781

............. 223,324
............. 438,877

61,215,114

100.000

61,215,112

61,215,112

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 500,000
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
FaXeTe (U= o) e =TotoTU o | OO
Unrealized valuation increase/(decrease):

Lo I o] = S =T TR o 10 o e SO N

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt b b oo b et b e e b e e b oo b et e b e b e e b e b e e b e b e se e b e edebe A0S E oA S AR e R e e R oA e e b e b et b et e b e s eabeseteseeesee et
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o 4=Ta a1 4 g T=T o le =T o] (=Y or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 500,000
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 500,000

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 35,618,972
................. 26,192,318
... 30,774

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas (1,902)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 1,725,094
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 62,152

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 60,052,916
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 60,052,916
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .........ccoovvevvevicriviiee e 35,540,741 | 35,792,848 |.....cocvvee 35,505,317 oo 35,341,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 35,540,741 35,792,848 35,505,317 35,341,000
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 9,743,389 8,225,067 9,750,530 9,772,722
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 14,470,172 ... 14,083,944 |................. 14,721,898 ..o 14,467,662
Identified Funds, Unaffiliated Bank LS TR 07 g F- o = Tt ) SO H TP RN
Loans, Unaffiliated Certificates of 10._ Other Countries 298,614 305,109 298,553 300,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 14,768,786 14,389,053 15,020,451 14,767,662
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 60,052,916 58,406,968 60,276,298 59,881,384
PREFERRED STOCKS 14.  United States .......cooovvvieiiieerieeeee e e
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee 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 ........cccceeiiiieeeeeeeeen
(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 60,052,916 58,406,968 60,276,298
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ANNUAL STATEMENT FOR THE YEAR 2023 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

7

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

............... 5,354,501

............. 30,186,240

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)

35,540,741

............. 11,905,283

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
3.5NAIC 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

.................. 884,161

............... 2,690,300

............... 2,204,230

............... 2,555,430

.............. 1,409,268

............... 9,743,389

............... 9,743,389

884,161

2,690,300

2,204,230

2,555,430

1,409,268

9,743,389

10,427,227

9,743,389




ANNUAL STATEMENT FOR THE YEAR 2023 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

1 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 1 Year or Less 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)
6.1 NAIC 1 e e 36,633 | 7,153,145 |....cocoee 1,880,772 | oo o XXX e 9,070,550 |.eeveeeeererieenee 15,1 | 8,668,705 |..ocoeveeeene 24.3 | 4,378,093 |............... 4,692,457
6.2 NAIC 2 .. .2,165,086 |... 1,294,224 |.... 1,861,320 5,698,231 |.. 4,617,755 |.... 4,779,521 |.. 918,710
B.3NAIC 3 .o o [ [ [ [ X oo e s s [ [
B.ANAIC A et o i [ [ [ X e e s [ [ [
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 2,201,719 8,447,369 3,742,092 14,768,781 24.6 13,286,460 37.3 9,157,614 5,611,167
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

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

BB NAICGE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 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

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
T2ANAIC T L] [(c) Jpe— 920,794 |.....onven. 15,197,946 |............. 34,271,242 | 2,555,430 |.....coenee 1,409,268 |......coovieicceeneiie o 54,354,680 49,662,223 |............... 4,692,457
122NAIC 2 ... ) e 2,165,086 |... 1,294,224 |.... ....1,861,320 .. 149,375 |.. 228,226 |... 5,698,231 |.. 4,779,521 |.. 918,710
123 NAIC 3 e (d) o [ [ e [ [ [ [ foeseesens XK oo XX e [
124 NAIC A ] (d) e [ [ e [ [ [ [ e XK oo XX e [
125 NAIC5 ... () e o e e [ [ [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
12.6 NAIC 6 ... . (d) (c)
12.7 Totals ..o 3,085,880 [..cccenn 16,492,170 |............. 36,132,562 |....cocevevee 2,704,805 |....ceuunvne 1,637,494 | (b) ..... 60,052,911 54,441,744 |.............. 5,611,167
12.8 Line 12.7 as a % of Col. 7 5.1 27.5 60.2 4.5 2.7 100.0 90.7 9.3
13. Total Bonds Prior Year
13ANAIC T e 1,737,822 |............. 10,853,917 |............. 14,192,672 |............... 2,570,113 | 1,646,691 [ o X% e X oo 31,001,215 [ 87.0 [ 26,951,272 |..covvneene 4,049,943
132 NAIC 2 et 55,813 | 2,522,272 |.oeenne 1,661,764 278,470 e oot X% e XXX v e 4,617,755 | 13.0 | 3,698,885 |..ocveeeeenne 918,870

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

137 TotalS ..o e 1,793,635 |............. 13,376,189 |............ 15,854,436 |.............. 2,669,549 |.............. 1,925,161 (b) ... 35,618,970 | 100.0 [.ooeeneee 30,650,157 |..ceoveennvne 4,968,813

13.8 Line 13.7 as a % of Col. 9 5.0 37.6 44.5 7.5 5.4 100.0 XXX 86.1 13.9
14. Total Publicly Traded Bonds

T4 A NAIC T e e 884,160 |............ 12,067,669 |............. 32,745,695 |.......coc... 2,555,430 |.....coenee 1,409,268 |......coovieicceeneiie o 49,662,222 |.....cveereenne 82.7 [ 26,951,272 oo T 49,662,222

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

..2,001,834 |...

....873,330 |....

....1,526,757

.. 149,375 |.

228,226 |...

4,779,522 |..

.3,698,885 |...

4,779,522 |.

T4B NAIC B ..o
14.7 TOtalS .o e 2,885,994 |............ 12,940,999 |............. 34,272,452 |.............. 2,704,805 |............... 1,637,494 | o 54,441,744 |....................... 90.7 |veeinns 30,650,157 |.ocovvire 86.1............ 54,441,744
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc 5.3 o 23.8 | 63.0 [ 0[N 3.0 e [ 100.0 |........... D 00 SR NS D0, &. SO DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.8 21.5 57.1 4.5 2.7 90.7 XXX XXX XXX 90.7 XXX
15. Total Privately Placed Bonds
151 NAIC T e 36,634 |....ccoc 3,130,277 | 1,525,547 .o e eeeeees e [ 4,692,458 |......cocvvev 7.8 | 4,049,943 | 4. D,9, 0, ORI A 4,692,458
15.2NAIC 2 ... 420,8% |.... ...334, ..918, ....918,870 |.... 918,709

15.3NAIC3 ..o
15.4NAIC4 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.3

5.9 3.1

(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 $§

................... 5,611,167 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 $oiiiciicicceeeee. 3 NAIC 4 $iiiiiiiceeees. 5 NAIC 5§ 5 NAIC 6 $ s
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONWIDE ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
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

. U.S. Governments

1.01 Issuer Obligations .................
1.02 Residential Mortgage-|
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.5,354,501 |..

.30, 186,240

.35,540,741 |.

11,905,283 |.

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities .........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities ............
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

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

5.01 Issuer Obligations ..........ccocvriiriiiienieiieseenene
5.02 Residential Mortgage-Backed Securities ..
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

10,427,227 |.

. 9,743,389

5.05 Totals 884,161 2,690,300 2,204,230 9,743,389 16.2 10,427,227 29.3 9,743,389
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccoceeeeeerirereeerieeeeeies [, 2,105,812 [.ocveveeee 5,088,854 |............. 2,585,436 ...10, 157,703 8,078,073 |.coveiiiieeeenn22.7 v 9,157,615 |....c.c.... 1,000,088
6.02 Residential Mortgage-Backed SeCUrities ............ [occiiiiciicinieis e oereeeeseeseeseeiene [ foereienesiensenesenenes fooereeeerens XX et oo e e oo [ [
6.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiiiins oo e o e e O XK e e e 532,452 |.eoeiieiieieee 15 o o
6.04 Other Loan-Backed and Structured Securities ... 95,906 3,358,516 1,156,656 4,611,078 7.7 4,675,936 4,611,078
6.05 Totals 2,201,718 8,447,370 3,742,092 149,375 228,226 XXX 14,768,781 24.6 13,286,461 9,157,615 5,611,166
7. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ...
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
8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 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 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

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 .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX

11. Unaffiliated Certificates of Deposit
11.01 Totals XXX

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoevieiieeerieieeeeeees e 2,105,812 |.coiiennne 10,443,355 |...ocovenenn 32,771,676 |.eeveeeeenn 149,375 228,226 45,698,444 |...oovoiiii 761 | XXX i [ XXX [ 44,698,356 |......cocneeee 1,000,088
12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 884,161 ..o 2,690,300 |-veevenieenns 2,204,230 |eeeienienns 2,555,430 1,409,268 |.....ooveee. XXX i oo 9,743,389 oo 16.2 [ XXX [ XXX [ 9,743,389 [ooeoiiiiiieee

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

.1,156,656
XXX

B 3,085,879 |.......c.... 16,492,171 |.oocoeeeeen 36,132,562 |....coovnnnnene 2,704,805 |................ 1,637,494

60I1S

12.09 Totals woe [ 3,085,879 ... 16,492,171 [l 36,132,562 .. 2,704,805 [ 1,637,494 [ [ 60,052,911 [ 10000 [ XXX [ XK e 54,441,745 | 5,611,166

12.10 Line 12.09 as a % of Col. 7 5.1 27.5 60.2 4.5 2.7 100.0 XXX XXX XXX 90.7 9.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccovririniiinininiiins |oeeeeeicieeeees 129,895 ..o 8,286,497 |........c.... 11,189,058 278,470 19,983,356 |....covvvecerecenee 561 | 19,690,478 ....292,878

13.02 Residential Mortgage-Backed Securities .......... .1,075,475 |... .. .1,646,691 427,227 | . 10,427,227 |..

2,174,114 .10,
13.03 Commercial Mortgage-Backed Securities ........ . 532,452 | .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . . . . . ..
13.07 Unaffiliated Bank LOANS ........c..cceveeiienienienie foerreiiiiiis e oo e [eerieeieeseeseeneeneenes oevreesnees XX i e XX oo d XXX o

13.08 Unaffiliated Certificates of Deposi

532,452 |..

13.09 Totals woe e 1,793,635 |..ccveenene 13,376,189 |.............. 15,854,437 |...cooveennnn 2,669,549 |........ocee 1,925,161 [oooeeiieeieereiens Joevieenes XX foeeeeens XXX oo 35,618,971 | 100.0 Joeoveienene 30,650,157 |...ccveuerenene 4,968,814

13.10 Line 13.09 as a % of Col. 9 5.0 37.6 44.5 7.5 5.4 100.0 XXX 86.1 13.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 2,001,834 |............. 10,250,699 |.......c.c.ce 32,068,222 |......cocveunene. 149,375 228,226 |............ 44,698,356 19,690,478 44,698,356

14.02 Residential Mortgage-Backed Securities .884,161 |... 2,690,300 |.. .2,204,230
14.03 Commercial Mortgage-Backed Securities ........ [ooccooiiinininiiis Jviniiiiiies [
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 ...cooveeiieieeieeeeeee s
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 4.8 21.5 57.1 4.5 2.7 90.7 XXX XXX XXX 90.7 XXX

2,565,430 |.. .1,409,268 9,743,389 |. . 10,427,227 |. 9,743,389 |..

532,452 3

................ 2,885,995 |............. oo 2,704,805
......................... 5.3 | 238 e 83.0 [ 500

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 ..o
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 0.3 5.9 3.1 9.3 XXX XXX XXX XXX 9.3

................... 199,884
......................... 3.6




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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)

................... 1,130,430

................ 425,690,232

438,877

................... 1,130,430

................ 425,690,232

438,877

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 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-
CuUsIP 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 ............|.eeeeeeees JAUSEIN tovvvvininiiiiiinnnniinn o TXeviei e e ceeeeeennn [0 1273172000 L0 )eeeeeeseeeen s fensL110 600,000 ...l 500,000 ...l 500,000 eeeeeccceeeins foveenniniinnnnns foveennnnvinnnnns fooennniviinninnns fooeeiinnn fo0..50,000 |....eene 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 T T Y S




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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
912828-3II-8 ..... U S Treasury Nt ..ooovvvveiiiiiiiiincii i S| e TA o 3,340,131 ...95.6330 |........eennn. 3,222,825 |...eeeeennnn 3,370,000 |....ccvvunnnns 3,355,655 |..ccoviiiiiiiiins foeeinininnns R T U RN RN 2.750 |...... 2.860 |FA ...... ....12/11/2018 ...|....02/15/2028 ...
912828-32-1 ..... U 'S Treasury Nt .. .. SD.. ...97.8440 |.............. 1,956,876 |.... .2,000,000 |.. en1,998,846 |..ooiiiiiiiiiies e n 983 [ e 022750 | 2.801|FA ...... ....03/19/2018 ...|....02/28/2025 ...
912820-EB-3 ..... US Treasury Nt ... ...90.7810 |.oeeevvnnnnnns 2,723,439 |.... .3,000,000 |.. i 2,943,282 [ e 10,256 [ i e 1875 | 2.266 [FA ...... ....03/16/2022 ...|....02/28/2029 ...
91282C-FY-2 ..... US Treasury Nt ... ...99.9690 |... .3,471,000 |.. 3,489,415 [ e (2,644) [ e 2222830875 3774 [N ...... ...12/20/2022 ...|....11/30/2029 ...
91282C-HC-8 ... US Treasury Nt ... .. 392,408 |...96.1880 |... ... 400,000 |eeveeniiennnnnn392,786 [ el 378 [ e 00032375 | 3.604 [MN ...... ...06/01/2023 ...|....05/15/2033 ...
91282C-dJ-1 ... US Treasury Nt ... .... 11,109,528 |. 105.2030 |... ....11,467,138 |.... ...10,900,000 |.. 11,108,626 |.eeeeeeiieeeee e (902) [ e enn 40500 . 4.260 [MN ...... ....12/11/2023 ...|....11/15/2033 ...
91282C-dM-4 ... US Treasury Nt ... ] eeeeeeeee 1A FE L .. 12,252,471 ). 103.0160 |... ... 12,567,908 |.... ...12,200,000 |.. L 12,252,131 | e (340) | s el 4375 ). 4.303 [MN ...... oo ... 1271172023 ... )....11/30/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 35,505,317 [ XXX 35,792,848 35,341,000 35,540,741 XXX XXX 342,270 XXX XXX
0109999999. Total - U.S. Government Bonds 35,505,317 | XXX 35,792,848 35,341,000 35,540,741 XXX XXX 342,270 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
313200-AU-8 ..... FHLMC Pool #B0019 .....cevvvniiiiiiiiieeiiiiineeeceenns foee ven | s 4 A L..97.0080 |...covvnnnennnnn 177,467 o 182,941 | 189,002 ....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... FHLMC Pool #SB8068 .... A ...87.3120 |... .... 1,143,565 ....09/17/2020 ...|....10/25/2035 ...
313200-C6-8 ..... FHLMC Pool #8D8193 .... A ...81.7340 |... ....6,269,329 ...01/06/2022 ...|....02/25/2052 ...
313200-ER-0 ..... FHLMC Pool #SD8244 A ...94.6820 |... .. 45,585 ...09/08/2022 ...|....09/25/2052 ...
31359U-YS-8 ..... FNVA REMIC Ser 1998-58 CI ZB .. A . 100.2840 |... ... 4,425 ....08/05/2002 ...|....10/25/2028 ...
3138EA-MJ-3 ..... FNVA Pool #AK5760 A . ...91.1030 |... ....851,545 ...07/31/2012 ...|....04/25/2042 ...
3138YK-HF-3 ..... FNVA Pool #AY5629 A .. 188,723 |...90.5320 |... ... 188,568 ....06/22/2015 ...|....06/25/2045 ...
3140KD-G4-6 ..... FNVA Pool #BP5618 A ..682,191 |...85.8000 |... ....681,145 ...06/18/2020 ...|....06/25/2050 ...
3140XG-U9-8 ..... FNVA Pool #FS1507 .. A 112,004 |...88.3930 |. 112,277 .. ....09/08/2022 .. 02/25/2052
3140XG-IN-5 ..... FNVA Pool# FS1552 .. A 104,273 |...85.6560 |. 104,608 |.. ....09/08/2022 .. 11/25/2051
3140XH-Y7-6 ..... FNVA Pool# FS2533 .. A 107,605 |...81.6630 |. . . 108,208 |.. ....09/08/2022 .. 07/25/2052 ...
31418E-E6-3 ..... FNVA Pool #MA4656 .. 4 e | 1AL .. 45,127 |...97.0430 |... . 44,144 ... ...09/07/2022 ...|....07/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ntial Mortgage-
Backed Securities 9,750,530 | XXX 8,225,067 9,772,722 9,743,389 (1,205) XXX XXX XXX 17,503 210,046 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 9,750,530 | XXX 8,225,067 9,772,722 9,743,389 (1,205) XXX XXX XXX 17,503 210,046 XXX XXX
030400-AK-1 ... American Water Cap Corp Sr Nt . L2.AFE .. ,048,720 |...99.6110 |. ..9%,110 | .1,000,000 .1,000,975 |.. (5,823) | ...09/02/2014 .. 03/01/2024 ...
036752-AP-8 ..... Anthem Inc Sr Nt . .2.BFE .. 124,519 |.. 86.7670 |. ..108,459 |. ..125,000 124,641 |.. ....03/08/2021 .. 03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . oo |--2.BFE ... ... 49,818 |...78.6730 |... ...39,336 |.... ...50,000 |.. ....08/08/2021 ...|....03/15/2051 ...
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA .. veo |- 1.GFE ... ... 49,808 |...85.7910 |... ... 42,895 |.... ...50,000 |.. ....03/09/2021 ...|....04/01/2031 ...
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt vee |--2.CFE ... .. 119,752 |...84.89%0 |... ..101,876 |.... . 120,000 |.. ....11/16/2021 ...|....02/15/2032 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt .... veo |- 2.CFE ... .. 110,125 ]...93.3870 |... ...93,387 |.... . 100,000 |.. ... (2,187) |. ...02/18/2021 ...|....11/01/2029 ...
05526D-BR-5 ... BAT Captial Corp Sr Nt oo |--2.BFE ... ...89.5640 |... 179,127 ... . 200,000 |oeeerrnnneeeennnn 168,409 [oeeeiiiiiiiiees o 1,249 |. ....10/19/2023 ...|....03/25/2028 ...
125523-CN-0 ..... Cigna Corp Sr Nt ... veo |- 2.AFE L) ...85.4760 |... ..149,584 |.... . 175,000 |.. ....03/01/2021 ...|....03/15/2031 ...
125523-C0-1 ..... Cigna Corp Sr Nt ... cee |- 2.AFE )., ... 74.1350 |... L. 44,481 ... ...60,000 |.. ...03/02/2021 ...|....03/15/2051 ...
210385-AB-6 ..... Constellation En Gen LLC Sr Nt ... |- 2.BFE ... . 103.0910 |... 103,001 |[.... . 100,000 |.. ....10/16/2023 ...|....03/01/2028 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt ... .2.CFE .. ...81.2870 |. .. 142,252 |. . 175,000 ...03/04/2021 .. 04/15/2031
24703T-AG-1 ..... Dell Int LLC / EMC Corp 1st Lien .2.BFE .. . 103.1200 |. . 100,000 ....10/16/2023 .. 10/01/2029
26884L-AG-4 ..... EQT Corp Sr Nt ....ceeeenennns .2.CFE .. . 107.4740 |. 80,000 ....03/10/2023 .. 02/01/2030
30040W-AL-2 ..... Eversource Energy Sr Nt L2.AFE .. ...84.6650 |. 50,000 ....03/08/2021 .. 03/15/2031 ...
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt .2.BFE .. ...84.6530 |. . 100,000 ....02/23/2021 .. 03/01/2031 ...
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt .. N |- 2.BFE ... s ... 74.7110 |... . 100,000 |.. ....02/23/2021 ...|....03/01/2041 ...
361448-AU-7 ..... GATX Corp Sr Nt oieiiieiie i eecienneeeeerennnes foe vee [ nnnees 1 s L 2BFE | 50,873 (...94.2460 [.................. 37,698 |....ccooiiiinnnnn 40,000 ...02/22/2021 ...|....03/15/2044 ...
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46188B-AB-8 ..... Invitation Homes OP Sr Nt ......cccoovviiiiiiiiiiiinnnnns L2BFE L 330,481 [...89.1060 |................. 356,422 |........eeeeeen 400,000 .onniinnnnnn 332,778 Jociiniiiiiiiiiis foeeeeennn2,297 L e e 2.300 |...... 6.368 |MN ...ooo [ornnniiiiiinnnns 176 | 4,600 |....10/19/2023 ... |....11/15/2028 ...
491674-BN-6 ..... Kentucky Utilities Co 1st Lien .. oo |- 1.FFE ). 79,818 |. 104.1390 [....ccevveneeenn 83,311 | ieinn80,000 [oneiiiii e 79,833 e e 15 e [ e 5.450 |...... 5.479 ...08/09/2023 ...|....04/15/2033 ...
49177-AH-5 ... Kenvue Inc Sr Nt veo |- 1.F FE L), . 79,813 |. 103.4470 |......coveveeen. 82,758 |ooviiiniiiinnnnnnn80,000 [oniiiiiinnnn 79,820 |ociiiiiiiiiiiiis [ e e e 5.000 |...... 5.042 ....10/19/2023 ...|....03/22/2030 ...
49177J-AK-8 ..... Kenvue Inc Sr Nt vee |- 1.F FE ). .. 255,392 |. 103.1150 |..eevvveneeeennn 262,943 oeenniieinnnnnni255,000 [oeeevnniine e 255,389 [oeeeeiiiiiiees foeeeeeneieeeee (2) | oo e 4.900 |...... 4.879 ....10/19/2023 ...|....03/22/2033 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt .. voo |- 2.BFE ... .. 59,774 .. 74.5740 |..coovvnnnvnenn 44744 o n0080,000 [oiiiiii 59,787 s oD e [ e 3.350 |...... 3.370 ....03/01/2021 ...|....03/15/2051 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt oo |--2.BFE ... ... 74,477 |...83.1210 |... . weeermneeeeeenn BT e e B e e e 2.700 |...... 2.784 ....08/10/2021 ...|....09/15/2030 ...
546676-AW-7 ..... Louisville Gas & Elec Co 1st Mtg Bd .. veo |- 1.F FE L), 1,036,610 |...97.5870 |... 1,000,000 |..evenieeennn 1,007,405 [oooiiiinnininiins Jovnnnnenn (4,089) [ s e 3.300 |...... 2.863 ....02/04/2016 ...|....10/01/2025 ...
546676-AZ-0 ..... Louisville Gas & Elec Co 1st Lien .... |- LFFE L . 79,818 |. 104.4400 |... 280,000 |oeeerrnieeeeennnn 79,833 [ e 15 e e e 5.450 |...... 5.479 ....08/09/2023 ...|....04/15/2033 ...
55354G-AL-4 ..... MSCI Inc Sr Nt ..oeevvvninnns .2.CFE .. . 68,714 [...91.2540 |. .3.875 |......6.151 ...08/09/2023 .. 02/15/2031
58769J-AL-1 ..... Mercedes-Benz Fin N/A Sr Nt . 1.FFE .. . 58,577 |. 102.0590 |. .5.100 |......5.670 ....10/16/2023 .. 08/03/2028
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt ......... .2.CFE .. 139,763 |...97.8970 |. .4.875 |......2.459 ....11/16/2021 .. 08/15/2027 ...
637417-A0-9 ..... National Retail Properties Inc Sr Nt . cee |- 2.AFE )., ... 58,795 |...73.7430 |..eevvuunieeenn. 44,246 |ttt 60,000 |oiiiiiiiiiieeennt 58,863 [ e 28 | e e 3.500 |...... 3.610 ....03/15/2021 ...|....04/15/2051 ...
655844-C0-9 ..... Norfolk Southern Corp Sr Nt ... oo |- 2.AFE L)L . 75,083 ...98.8950 [......cevnnneeenn 79,116 |oeiiiiniiiinnnnnnn80,000 [onniiiiii e 75,383 i e 320 | e e 4.450 |...... 5.257 ....03/09/2023 ...|....03/01/2033 ...
655844-CR-7 ... Norfolk Southern Corp Sr Nt .... cee |- 2.AFE )., . 102.6780 |......eeneeeeeen102,678 |oeeeneeeennnnn 100,000 [oeeeeniineeeennn 96,042 |oeeenieiiiiiees o 106 | e e 5.050 |...... 5.781 ....10/16/2023 ...|....08/01/2030 ...
682680-AW-3 ..... ONEOK Inc Sr Nt voo |- 2.BFE ... ...97.2250 |...oooviiiiennnnn 48,613 | 50,000 [oiiiiiinn 54017 L e (TA9) L [ 4.350 |...... 2.611 ....02/19/2021 ...|....03/15/2029 ...
68389X-CE-3 ..... Oracle Corp Sr Nt .. oo |--2.BFE ... ...88.6550 |... . . e 124,855 [ e 18 e [ e 2.875 |...... 2.893 ....08/22/2021 ...|....03/25/2031 ...
712700-EB-8 ..... Peoples United Bank Sr Nt . e | 2.AFE L. ...98.8140 |... 988,139 |.... 1,000,000 |..eveniieeennn 1,000,859 [oiiiiininiiiinn Jovvnnnenn (1,852) [ s s 4.000 |...... 3.837 ....08/26/2014 ...|....07/15/2024 ...
713448-CY-2 ..... Pepsico Inc Sr Nt vee |- 1LEFE ). ...98.4230 |... ,968,462 |.... .2,000,000 |.. ,015,848 |.eeeeeeeeiiiieee foreeeeeen (9,891) | oo e 3.500 |...... 2.97 ....01/19/2016 ...|....07/17/2025 ...
808513-CD-5 ..... Schwab /Charles/ Corp Sr Nt Fix to Float 05/19/28 |... ... | LR FE L . 102.7660 |... 154,149 |.... . 150,000 |.. 145,702 | e AT L e e 5.643 |...... 6.279 ....10/16/2023 ...|....05/19/2029 ...
832696-All-8 ..... Smucker JM Co Sr Nt ... .2.BFE .. . 105.2770 |. . 140,000 .139,659 |.. .5.900 |......5.957 ....10/16/2023 .. 11/15/2028
84861T-AD-0 ..... Spirit Realty LP Sr Nt .2.BFE .. ...94.9390 |. ..125,000 134,429 |.. .4.000 |......2.470 ....02/22/2021 .. 07/15/2029
84861T-AH-1 ... Spirit Realty LP Sr Nt .2.BFE .. ...88.8340 |. 80,000 ..79,687 |.. .2.100 |......2.198 ....02/22/2021 .. 03/15/2028
84861T-AJ-7 ..... Spirit Realty LP Sr Nt ..ooovviviiiiiiiiiiinnciii [ e . .2.BFE .. ...83.9830 |. . 100,000 ..99,494 |.. .2.700 |......2.770 ....02/22/2021 .. 02/15/2032 ...
907818-DY-1 ..... Union Pacific Corp Nt ....eeoieeemenieieeeeieeeeeeees o | s 1 . 1.GFE .. ...97.9560 .1,000,000 .999,616 |.. .3.250 |......3.288 ...08/07/2014 .. 01/15/2025 ...
225350-AJ-6 ..... Credit Agricole Sr Non Pref . D...... 2. |- 1.GFE L s . 104.9700 |... ...248,664 I MR R 6.316 |...... 6.428 ....10/16/2023 ...|....10/03/2029 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt ........ocoiiiiinineeenn o e [ 1onns L LEFE s 49,933 |...85.3670 |.......ceeennn.... 42,684 |..oooinnnniinn.50,000 oninniiiiiiinnns 49,950 |uuuiiiiiiiiniiins foreieiiiis [ T AP PTTTTTUUPPPIN FPTTT 2.150 |...... 2.165 ...03/02/2021 ...|....03/11/2031 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 10,328,141 | XXX 9,839,648 10,230,000 10, 157,705 (23,068) XXX XXX XXX XXX
04016N-AM-5 ..... Ares CLO Ltd CLO Ser 2017-44A Cl AR ....coovvenvvvvisfoen ven ] nnnnns 4 s LLAFE L 400,000 |...99.7920 |.......eunnnnnn 399,168 |..evuviiiiinnnnn 400,000 |.oeevvnnnninnnns V[V 0[0[0 Y AR R AU RN 6.735 |...... 5.3% ....03/31/2021 ... [....04/15/2034 ...
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A .. vee |- 1LAFE ). .. 250,000 |...99.6040 |... ..249,010 |.... ..250,000 |.. 100250,000 |eeeeiieeeeenies feeeeeee e e e 6.670 |...... 5.324 ....03/09/2021 ...|....04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A B1 4. |- 1.CFE ... .. 100,000 |...98.2540 |... ...98,254 |.... . 100,000 |.. R (010040 R R R AR RN 7.040 |...... 5.907 ....08/09/2021 ...|....04/25/2034 ...
126650-BS-8 ..... CVS Heal th Corp LBASS PTC Nt eeeveeeereeieiiiieeeees oo e | s Tons 2B FE |t 692,310 . 105.6810 |......ccevvennnns 568,207 |evvuueeeeennnnn 537,662 |...ceeevennnnnns 611,078 |oeeeeneeeeeenie o (9,089) | e oo 7.507 |...... 4.024 ...09/02/2014 ...|....01/10/2032 ...
Carlyle Global Mkt Strategies CLO Ser 2016-1A CI
143124-AU-0 ..... AR2 e .. 1.LAFE .. ...99.7620 |..ceerrninnns 399,048 |..cevvvinnnns 400,000 400,000 |oeeeemnnneeeemnnnn foreeeeeeemniieeee e e e 6.817 |...... 5.498 | JALO ... ....04/23/2021 ...|....04/20/2034 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR woo |- 1LAFE L) ...99.6700 |... .. 1,495,047 |.... .1,500,000 |.. B[V [V[V R N ) R RN 6.757 |...... 5.385 | JALO ... ....03/24/2021 ...|....04/20/2034 ...
46090X-AA-9 ..... Invesco CLO Ser 2021-1A Cl A1 vee |- 1LAFE ). ...98.9480 |... 494,742 |.... ... 500,000 |.. 500,000 [oeeeemmneeeeemnnnn foreeeeeeemniineee e e e 6.655 |...... 5.308 | JALO ... ....03/19/2021 ...|....04/15/2034 ...
46090X-AE-1 ..... Invesco CLO Ser 2021-1A Cl B .............. |- 1.CFE ... ...99.2430 |... ..248,108 |.... 22:2580,000 |oeveniiiiiiiiiis feeeeiiii e e 7.205 |...... 6.051 | JAJO .... ....03/19/2021 ...|....04/15/2034 ...
76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR . 1AFE .. ...99.7500 |. 99,750 | 100,000 |.. .6.717 |......5.265 | JAUO ... ....08/01/2021 .. 01/18/2034
76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR . .1.CFE .. ...98.5650 |. 100,000 |.. .7.007 |......5.776 | JAO ... ...03/01/2021 .. 01/18/2034
92338B-AN-5 ... Verde CLO Ltd CLO Ser 2019-1A CI AR v [4 o | LA FE L ...99.8770 |... . 400,000 |.. .. 400,000 J-eevniieieieinnns feeeeieiiiiiiiiniee feeeernnneeeeeens ferineeeeeiiiiaaaes feeeees 6.755 |...... 5.182 | JAL ... ...04/13/2021 ... |[....04/15/2032
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 4,692,310 | XXX 4,549,405 4,537,662 4,611,078 (9,039) XXX XXX XXX 58,291 286,448 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 15,020,451 [ XXX 14,389,053 14,767,662 14,768,783 (32,107) XXX XXX XXX 189,273 584,508 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
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1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 45,833,458 | XXX 45,632,496 45,571,000 45,698,446 (12,122) XXX XXX XXX 327,656 640,330 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 9,750,530 | XXX 8,225,067 9,772,722 9,743,389 (1,205) XXX XXX XXX 17,503 210,046 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,692,310 | XXX 4,549,405 4,537,662 4,611,078 (9,039) XXX XXX XXX 58,291 286,448 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 60,276,298 | XXX 58,406,968 59,881,384 60,052,913 (22,366) XXX XXX XXX 403,450 1,136,824 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 48,834,130 1B ..$ =S 450,000 1D .8 ..o TE.$ s 2,065,798 1F .8 ... 1,706,616 1G..$.............. 1,298,136
1B 2A..$.. .2,516,546 2B ..$.. -$ .684,215
1C 3A.S e 3B..§.. -$
1D 4A .8 ... 4B ..$ .3
1E 5A...% ... 5B..% 5.
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-HC-8 ......... US Treasury Nt~ 3.375% 05/15/33 .... .|-...06/01/2023 ... |Citigroup 392,408 |.. 400,000 .. .... 660
91282C-dJ-1 ......... US Treasury Nt~ 4.500% 11/15/33 .... ....12/11/2023 ... [Morgan Stanley & Co LLC .... .. ... 11,109,528 |.. ...10,900,000 |.. 36,383
912820-M-4 ......... US Treasury Nt 4.375% 11/30/30 ..iiiiuuunniiiiiiieiiiiiiiiiiiiiiirunssssiessnssesreassssessennsnnssessnsssnnses |anneeeeeesnnnnnes B0 T o1V AP 12,252,471 |oevviiiiiiiiiinnns 12,200,000 [..oevvveeniiiiiiiiinns 17,500
0109999999. Subtotal - Bonds - U.S. Governments 23,754,407 23,500,000 54,543
05526D-BR-5 ......... BAT Captial Corp Sr Nt 2.259% 03/25/28 .|-...10/19/2023 ... |RBC Capital Markets LLC .... ... 167,160 |.. ....200,000 |.. .. 361
210385-AB-6 ......... Constellation En Gen LLC Sr Nt 5.600% 03/01/28 . .|--..10/16/2023 ... |Goldman Sachs & Company .... ...100,000 |..
24703T-AG-1 ......... Dell Int LLC / EMC Corp 1st Lien  5.300% 10/01/29 . ...10/16/2023 ... |RBC Capital Markets LLC ....
26884L-AG-4 ......... EQT Corp Sr Nt 7.000% 02/01/30 ..eeervevennnnaeeenns .|Barclays Capital Inc
46188B-AB-8 ......... Invitation Homes OP Sr Nt~ 2.300% 11/15/28 .| Various B s
491674-BN-6 . .|Kentucky Utilities Co 1st Lien  5.450% 04/15/33 . 03/09/2023 ... Wells Fargo Securities LLC .. 79,818 80,000
49177J-AH-5 . .|Kenvue Inc Sr Nt 5.000% 03/22/30 10/19/2023 ... | Tax Free Exchange . .. 79,813 80,000
49177J-AK-8 . ..|Kenvue Inc Sr Nt 4.900% 03/22/33 .. 10/19/2023 ... | Tax Free Exchange ... . 255,392 . 255,000
546676-AZ-0 ......... Louisville Gas & Elec Co 1st Lien  5.450% 04/15/33 .. .]....03/09/2023 ... |VWells Fargo Securities LLC ... ..80,000 |..
55354G-AL-4 ......... MSCI Inc Sr Nt 3.875% 02/15/31 . |--..08/09/2023 ... |MUFG Securities Inc .. 80,000 ..
58769J-AL-1 ......... Mercedes-Benz Fin N/A Sr Nt 5.100% 08/03/28 .|-...10/16/2023 ... |HSBC Securities USA Inc .... ..60,000 |..
655844-CQ-9 ......... [Norfolk Southern Corp Sr Nt  4.450% 03/01/33 . |--..03/09/2023 ... [Morgan Stanley & Co LLC .... .. 80,000 ..
655844-CR-7 . .[Norfolk Southern Corp Sr Nt 5.050% 08/01/30 .|....10/16/2023 ... [Deutsche Bank Capital .. .100,000 |..
808513-CD-5 Schwab /Charles/ Corp Sr Nt Fix to Float 05/19/28  5.643% 05/19/29 .. ...10/16/2023 ... |Goldman Sachs & Company .... 145,556 |.. .... 150,000 |..
832696-Al-8 . ..|Smucker JM Co Sr Nt 5.900% 11/15/28 10/16/2023 ... |Suntrust Robinson Humprey Inc . 139,649 . 140,000
225350-Ad-6 ......... Credit Agricole Sr Non Pref  6.316% 10/03/29 .. ...10/16/2023 ... [Goldman Sachs & Company ... 248,620 |.. ....250,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,102,701 2,235,000
2509999997. Total - Bonds - Part 3 25,857,108 25,735,000
2509999998. Total - Bonds - Part 5 335,210 335,000
2509999999. Total - Bonds 26,192,318 26,070,000 68,931
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 26,192,318 XXX 68,931




SCHEDULE D - PART 4

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONWIDE ASSURANCE COMPANY

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 4 7 8 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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fication Description Date Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-4D-9 ...|U S Treasury Nt 2.500% 03/31/23 ........... ..03/31/2023 . [Maturity ....oooooeeiiiiies |ovveeiieiiiiiiieeeees | 130,000 |............. 130,000 128,000 |............ 129,89 |.vvvvvvveieiiiiine [ 106 |ovveeeiiiiiiiiiiene foeeiiiiiiie 106 [ Jovveeenes 130,000 ..03/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 130,000 130,000 128,000 129,895 105 105 130,000 XXX
313200-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .... ..12/01/2023 . ... 34,525 ... .. 35,730 |[.. . . ... 34,525 |.... ..06/25/2034 .
313205-6D-9 ...|FHLMC Pool #SB8068  1.500% 10/25/35 ... ..12/01/2023 . ...139,029 |... (2 887) ..10/25/2035 .
313200-C6-8 .. |FHLMC Pool #SD8193  2.000% 02/25/52 ..12/01/2023 . ..02/25/2052 .
3132DW-ER-0 .. | FHLMC Pool #SD8244  4.000% 09/25/52 ..12/01/2023 . ..09/25/2052 .
FNMA REMIC Ser 1993-33 B 7.500% 03/25/23
31358T-L8-0 .. | .evvrrrrrrrrriiiirinriiiiiiiiii ..03/01/2023 . [Paydown .......ccevvvvveieisorriniiiiiiiiiiiiins | L7 PP, FK ] FL T PO Y£ T FU [N R N ..03/25/2023 .
FNIA REMIC Ser 1998-58 CI 28 6.000%
31359U-YS-8 ... 10/25/28 ..o .. 12/01/2023 . [Paydown .......coevvvvveenesfoorrnininiinnnnnnnns fonnnieenn 2,808 funiiiiiiinnnnnn 2,808 [nniiiiiin 2,737 [t 2,778 e [ 35 e | 35 ..10/25/2028 .
3138EA-MJ-3 .. |FNMA Pool #AK5760  3.000% 04/25/42 ..12/01/2023 . .. (2,451))... ..04/25/2042 .
3138YK-HF-3 .. | FNMA Pool #AY5629  3.000% 06/25/45 ..12/01/2023 . (125) ... ..06/25/2045 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 ..12/01/2023 . ..(2,268)|... . ..06/25/2050 .
3140XG-U9-8 .. | FNMA Pool #FS1507  3.000% 02/25/52 . ..12/01/2023 . .7,232 | ..02/25/2052 .
3140XG-WN-5 .. |FNMA Pool# FS1552  2.500% 11/26/51 . ..12/01/2023 . . 7,864 | ..11/25/2051 .
3140XH-Y7-6 .. |FNMA Pool# FS2533  2.000% 07/25/52 . ..12/01/2023 . 4,520 |. ..07/25/2052 .
31418E-E6-3 .. |FNMA Pool #MA4656  4.500% 07/01/52 . ..12/01/2023 . .2, , , . 2,774 ... ..07/01/2082 .
0909999999. Subtotal - Bonds - U.S. Spe0|al Revenues 679 585 679,585 683,315 682 632 (3,047) (3,047) 679,585 XXX
CVS Health Corp LBASS PTC Nt~ 7.507%
126650-BS-8 .. | 01/10/32 . ..12/10/2023 . .. 55,819 [.. .. (7,422) ... ..01/10/2032 .
JPNBB Comm M e
466411-AN-7 .. |ASB 3. 584% 04/15/47 ..12/15/2023 . [Call ~ 100.0000 ... |ccooerrririiiiiinnns oo 55,100 [.ooeeeeeennns 55,100 |eevvverennns 56,753 [...evvnnnnnee 55,156 .evvveeeieiiiiiinns fooreiiiiinns (0] PR (G0 TR R 55,045 [oueeeeiiiiiiiinns oo, L1 70 A L1 . 2,083 [..04/15/2047 .
JPIBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
466411-Al-7 .. |ASB_ 3.584% 04/15/47 ..11/01/2023 . . ... 476,807 ... 491,109 L 477,296 |.. ..1,468 |... .(1,957)]...........(1,957)]... .9, ..04/15/2047 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 580 304 580,304 610, 180 588,271 (6,065) (6,065) 582 206 (1,902) (1,902) 13,371 XXX
2509999997. Total - Bonds - Part 4 1,389,889 1,389,889 1,421,495 1,400,798 (9,007) (9,007) 1,391,791 (1,902) (1,902), 22,504 XXX
2509999998. Total - Bonds - Part 5 335,205 335,000 335,210 (5) (5) 335,205 9,485 XXX
2509999999. Total - Bonds 1,725,004 1,724,889 1,756,705 1,400,798 (9,012) (9,012) 1,726,996 (1,902) (1,902), 31,989 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 1,725,004 XXX 1,756,705 1,400,798 (9,012) (9,012) 1,726,996 (1,902) (1,902), 31,989 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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
CUSIP 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
49177J-AG-7 .. |Kenvue Inc Sr Nt 5.000% 03/22/30 .... |....... ..03/08/2023 .|Goldman Sachs & Company ......... ..10/19/2023 .| Tax Free Exchange ........ ... 2,300 |...
49177J-AJ-1 .. |Kenvue Inc Sr Nt 4.900% 03/22/33 .... |....... ..03/14/2023 .|Goldman Sachs & Company ......... ..10/19/2023 .| Tax Free Exchange ........ . . .. oo foeeinnan. 7,185 ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 335,000 335,210 335,205 335,205 (5) 9,485
2509999998. Total - Bonds 335,000 335,210 335,205 335,205 (5) 9,485

4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

6009999999 - Totals 335,210 335,206 335,205




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 223,324 |. 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 223,324 | 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 223,324 | 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....o 111,432 4.
2. February..|ol 334,195 5.
3. March 175,578 6. June

187,887
105,539
228,635

7.

9. September

10. October

w6.211| 12

11.  November...
December

23.324

E27




ANNUAL STATEMENT FOR THE YEAR 2023 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 LT LT P P R 1 e A H OO N 20 T . 1L L A P FE PP PP Moo

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 438,877 9,581

8¢

438,877

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE NATIONWIDE ASSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

For protection of state's ph's
Workers compensation

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

100,000 |...

..100,000 |.

114,511

............... 547,659
109,532

...119,680 |.

109,980
..115,627

............... 525,980
105,196

1. Alabama

2. Alaska ..

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California .

6.  Colorado ........coovririniniiiiiine

7. Connecticut ......cceoueeiiiieiiiies CT

8. Delaware ........ ...DE

9. District of Columbia .................... DC
10. Florida ....ccoovviiiiiiciciecece FL
11.  Georgia .GA
12, Hawaii .ccccoooveiiiiiiiiiiiccicees HI
13, 1daho ..o ID
14. lllinais ... L
15, Indiana .......cccoeiiiiiiiiii e, IN
16, 1OWA .o 1A
17, Kansas ......ccceveeiieieeneeeeeeen, KS
18.  Kentucky .....cccoooveiiiiiiiiiiiies KY
19.  Louisiana .......cccceeoieeeeiieneeieeens LA
20. Maine ....ccocooveiiiiiii e ME
21. Maryland ......cccoooviiiiiniienieee MD
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26.  MiSSOUN ...oovvieiieiiiiiicicccceic e MO
27. Montana ......ccceveeieeienieeeees MT
28. Nebraska .........cccoevieiiiciiiincnnn, NE
29. Nevada
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns NJ
32. New MexiCO ......cccoeevvevirviinennn. NM
33, New YOrK ..coocvriiiieiieneeiceies NY
34. North Carolina .........ccoccvvrirnnncns NC
35. North Dakota .......cccccoeeiereennene ND
36.  ONIO .oovveiiiieiie i OH
37.  Oklahoma ......ccccceveiieiiiiieees OK
38, Oregon ....ccoevriiiiiiiiineeeees OR
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46.  Vermont ........cccceecveviiniiiicieeen,
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52. American Samoa
53, GUAM ..oceiiiiiiiieeeeee e
54. Puerto RiCO ......cccovvviiiiiiiiiicen,
55. U.S. Virgin Islands
56. Northern Mariana Islands ........... MP
57. Canada .......ccccooeeeneeiiiiiiens CAN
58. Aggregate Alien and Other ......... oT
59. Subtotal

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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