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ANNUAL STATEMENT FOR THE YEAR 2024 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

........ 13,618,571
........ 12,739,272

............. 120,478
............. 688,558

........ 13,618,570
........ 12,739,270

............. 120,478
............. 688,558

........ 13,618,570
........ 12,739,270

............. 120,478
............. 688,558

63,321,711

100.000

63,321,708

63,321,708

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 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 = =T i TR o1 10 o e PP PRTPS

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 bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 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 ... bbb b b e b e bbb bbb bbb e e b e e bbbt bebeaa e R e S e b e b b e bbb ns

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 60,052,916
................... 5,863,459
....60,088

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 .........oiuiuiieeeeeeeceete e eeeeceete e eeeescaete e s eeeessaetetesesessssetesssesensssseetesesessssesesesesessnsseesesessnsnsssesesassssnsssesasasas esesesesessacseaeses (43,106)
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 3,836,986

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 83,691

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:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

[ 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 62,012,680
(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 62,012,680
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ANNUAL STATEMENT FOR THE YEAR 2024 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 35,654,832 |..ooiieine 34,823,778 | 35,630,430 |.coererenne 35,463,797
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 35,654,832 34,823,778 35,630,430 35,463,797
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 13,618,571 11,884,567 13,624,211 13,770,258
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 12,189,998 |................. 11,900,110 |...ooeoee 12,369,814 |....c.cooo...... 12,241,504
Identified Funds, Unaffiliated Bank LS TR 07 g F- o = Tt ) SO H TP RN
Loans, Unaffiliated Certificates of 10._ Other Countries 549,279 542,912 548,512 574,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 12,739,277 12,443,022 12,918,326 12,815,504
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 62,012,680 59,151,367 62,172,967 62,049,559
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 62,012,680 59,151,367 62,172,967
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ANNUAL STATEMENT FOR THE YEAR 2024 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

7

Total Current Year

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
1. U.S. Governments
TANAIC T e 2,043,762 |............... 9,866,276 |............. 23,743,224 | 1,555
1.2NAIC2..
T.3NAIC 3 o
TANAIC 4 oo seseies | sens [ [
TBNAIC 5 et seees [oere s sees [ e

TBNAIC G ..o

1.7 Totals

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)

35,654,832

............. 35,540,741

2,043,762

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
42NAIC2.

43NAIC 3 .o
4A4ANAICA ..o

45NAICS.

4B NAICE ...

4.7 Totals

5. U.S. Special Revenue & Special Assessment

Obligations, etc.

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

, Non-Guaranteed

............... 1,274,067

............... 3,860,845

............... 3,006,923

............... 3,469,192

............... 1,917,542

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

1,274,067

3,860,845

3,096,923

3,469,192

1,917,542

13,618,569

9,743,389

13,618,569




ANNUAL STATEMENT FOR THE YEAR 2024 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC 1 .o
6.2NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4

6.5NAICS ..

6.6 NAIC 6
6.7 Totals

.............. 4,008,854
164,935 |...

............... 3,448,995

1,427,245 ...

............... 1,424,983
1,636,498

............... 8,882,832

3,856,439 |..

8 9 10 11 12
Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Line 12.7 Prior Year Prior Year Traded Placed (a)
....................... 14.3 9,070,550 oo 1501 | 4,589,899 ..............4,292,933

5,698,231 |....

...3,008,800 |.

847,639

4,173,789

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3

74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

8.3NAIC 3.
8.4 NAIC 4 .
8.5NAICS.

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC 3 ..
9.4 NAIC4 ..
9.5NAICS ..

9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank
10.1 NAIC 1

Loans

10.2NAIC 2 ...
10.3 NAIC 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 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 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
121 NAIC T e [(c) I ,326,683 |............ 17,176,116 |............. 28,265,130 |.............. 3,470,747 |............... 1,917,557 oo o 58,156,233 53,863,300 |............... 4,292,933
122 NAIC 2 ... {(d) ... . . 1,427,245 |.... ....1,636,498 ..399,495 |.. 228,266 |... 3,856,439 |.. ...3,008,800 |.. 847,639
12.3NAIC 3 i () i e [ [ [ o e [ [ X [ XK e
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

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

125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR

126 NAIC6 ... (c)

12.7 TOtalS .o 618 | 18,603,361 |............. 29,901,628 |.............. 3,870,242 |............... 2,145,823 |.oooeiieee (b) ..... 62,012,672 56,872,100 |............... 5,140,572

12.8 Line 12.7 as a % of Col. 7 12.1 30.0 48.2 6.2 3.5 100.0 91.7 8.3
13. Total Bonds Prior Year

13ANAIC T e 920,79 |............. 15,197,946 |............. 34,271,242 |.............. 2,555,430 |.............. 1,409,268 |.......coovvvreeeeeeies oot XX oo XXX e foeee 54,354,680 |........cocvvnneen. 90.5 [ 49,662,222 |.............. 4,692,458

13 2NAIC 2 ottt 2,165,086 |.............. 1,294,224 |............... 1,861,320 [...cocveenren. 149,375 [ 228,226 ... oot XX oo e XXX e oo 5,698,231 [.ooiiii 9.5 | 4,779,522 | 918,709

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

...991,475 |....

....1,389,564

..399,495 |.

..... 228,266 |...

3,008,800 |..

4,779,522 |....

...3,008,800 |.

137 TOtalS ..o e 3,085,880 [..ccvuenvne 16,492,170 |............. 36,132,562 |....cocevene 2,704,805 |.....ceuvne 1,637,494 (b) ... 60,052,911 |.ooecee 100.0 [.ooeeneee 54,441,744 |.............. 5,611,167

13.8 Line 13.7 as a % of Col. 9 5.1 27.5 60.2 4.5 2.7 100.0 XXX 90.7 9.3
14. Total Publicly Traded Bonds

T4 ANAIC T e 7,326,683 |............. 14,064,498 |............. 27,083,815 | 3,470,747 |...oonc.c.... 1,917,557 | [ 53,863,300 |-.evereeererirenene 86.9 |.coreenne 49,662,222 |.....cvceereenne 82.7 [ 53,863,300

15.5NAICS ...
15.6 NAIC6 ...

14.6 NAIC 6
14.7 TOtalS .o e 7,326,683 |............. 15,055,973 |............. 28,473,379 |............... 3,870,242 |............... 2,145,823 .o e 56,872,100 |.....ccovnveneen. 91.7 | 54,441,744 |....................... 90.7 |veeeenns 56,872,100
14.8Line 14.7asa % of Col. 7 ...coveveveeereere o 12.9 [, 26.5 | 501 | 6.8 [, B8 | e 100.0 |............ D O 0 ST N D.0.0 G B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 11.8 24.3 45.9 6.2 3.5 91.7 XXX XXX XXX 91.7 XXX
15. Total Privately Placed Bonds
154 NAIC T e | 3,111,618 | 1,181,315 [ [ e [ 4,292,933 oo 6.9 | 4,692,458 |.....oooveiene 7.8 [ D0, O A, 4,292,933
15.2NAIC 2 ... 435,710 |.... ...246, ...847, ....918,709 |.... 847,639
T5.3 NAIC 3 oo seees [oree s sres [eeeree s s ferree s [ ree e nes e e [eeeeeesee e senes[erse s sees[eeesee e seseenefeeresesieseseseesnsnsiee [oesesesnes XX ersiesiesies oo
T54NAIC 4 oo e [t [t e e [ [ sneens et snennne[oeeeeseesee e [oeeneeenneeseeessenenes foeeneeren XK e [

15.7 Totals
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

5.7

2.3

(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 $§

................... 4,974,517 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

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

current year, $

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 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $



ANNUAL STATEMENT FOR THE YEAR 2024 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
. U.S. Governments

1.01 Issuer Obligations ............ccccooeiiiiiieniiiiciiiiciies o, 1,999,839 | 9,799,332 |.eoeens 23,730,534 oo e [ D,9,0 NI RUR 35,529,705 |.cvoveveeieniee 57.3 [ 35,540,741 oo 59.2 [ 35,529,705 |.cvovveeiieiieiiiiene
1.02 Residential Mortgage-Backed Securities ............ [.....ccoocoene. 43,923 | 66,945 |.coiiiinne 12,690 |oeiiiiine, 1,555 | 15 |, XXX oo 125,128 |, 0.2 [ [ o 125,128 oo
1.03 Commercial Mortgage-Backed SeCUrties .......... |.ioiioiiiiiiiiiiiiiiiiiies foeiiseeeseseseseeie foeeiesese s s sesees [oreeiesiesesesiesesesens Joreeresesesesesesesees |oeeeieins XXX veoiveie [ e [ o [ e
1.04 Other Loan-Backed and Structured Securities ... XXX

1.05 Totals 2,043,762 9,866,277 23,743,224 1,555 15 XXX 35,654,833 57.5 35,540,741 59.2 35,654,833

2. All Other Governments

2.01 Issuer Obligations ...........ccccceoeiiiciiiiiinieiienieeies e oo o e e [ XXX eivevin forreeiiieiiieiiiciiiies i [ [ [ [
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e XXX veoiveie [ e [ o [ e
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins oo e e e XXX veiveie [ 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 ...........cccccooeioiiiiiiiieiieiiciicnieies e o o o e XXX eivevain e i [ [ [ [
3.02 Residential Mortgage-Backed Securities ............ oo o e e e XXX veoiveie [ e [ o [ e
3.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins o e e e XXX veoiveie [ e [ o [ e
3.04 Other Loan-Backed and Structured Securities ... XXX

3.05 Totals XXX

80I1S

. 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 ... XXX
4.05 Totals XXX

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

5.01 Issuer Obligations ...........ccccooeieiiiiiiiiiinienicninies e oo o o e e O XK e e e e e

5.02 Residential Mortgage-Backed Securities ............ . 1,274,067 |.. . 3,860,845 |.. ...3,096,923 |. ...3,469,192 |. 1,917,542 |. ..13,618,569 9,743,389 |... .... 13,618,570 |..

5.03 Commercial Mortgage-Backed Securities .......... [o.cccooiiiiiiiiiins oo o o o e O XK e e e e e

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 1,274,067 3,860,845 3,096,923 3,469,192 1,917,542

13,618,569 22.0 9,743,389 16.2 13,618,570 (1)

o

. Industrial and Miscellaneous
6.01 Issuer Obligations .............cccceveveveueueeiieeeeeeeeens [ 4,110,861 |....c........ 1,767,830 | 2,089,228
6.02 Residential Mortgage-Backed Securities ............ . ..
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ... 62,928 3,108,411 972,252
6.05 Totals 4,173,789 4,876,241 3,061,480 399,495

399,495 | 228,266

.............. 8,595,680 oo 10,157,703 9 ... 7,598,699 996,981

4,143,591

. 4,611,078 7.7 4,143,591
12,739,271 20.5 14,768,781 24.6 7,598,699 5,140,572

~

. 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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONWIDE ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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
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 ...........ccccevrevncnncenccines oo 6,110,700 |.............. 11,567,162 |.............. 25,819,762 |[....cocvvvennns 399,495 228,266 44,125,385 43,128,404
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 1,317,990 |ooveeiinene 3,927,790 |..ceevenenene 3,109,613 |..cevennene 3,470,747 1,917,557 | 13,743,697 13,743,698

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

B 7,491,618

12.09 Totals ... e 1,491,618 |, 18,603,363 |.............. 29,901,627 |...ccvvvnnnene 3,870,242 |.....ceueee 2,145,823 |...ocvviiiiiiciieens [ 56,872,102 |.....coceeneee 5,140,571

12.10 Line 12.09 as a % of Col. 7 12.1 30.0 48.2 6.2 3.5 100.0 91.7 8.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 2,105,812 |.cccenee 10,443,385 |.............. 32,771,676 |...ceeecns 149,375 228,226 44,698,356 |...cceenene 1,000,088

13.02 Residential Mortgage-Backed Securities .......... 2,555,430 |.. .1,409,268 9,743,389 |..

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 .........

13.08 Unaffiliated Certificates of Deposi

.884,161 |...

.2,204,230

,656

B R, 3,085,879

13.09 Totals ....ccocvviiiiiiiiiiciccecccecececiee [eeeiieenn. 3,085,879 i, 16,492,171 | 36,132,562 [...ccveveenene 2,704,805 |........o.... 1,637,494 60,052,911 [.o.cveeiiiiee 100.0 Joeoveienene 54,441,745 |................ 5,611,166

13.10 Line 13.09 as a % of Col. 9 5.1 27.5 60.2 4.5 2.7 100.0 XXX 90.7 9.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 6,008,693 |.............. 11,128,184 |.............. 25,363,767 |.....ccovveuenne 399,495 228,266 |............ 43,128,405 44,698,356

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 ...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

21,317,990 |...

3,927,790 |..

.3,109,613

3,470,747 |..

.1,917,557

.. 13,743,697 |.

9,743,389 |.

.............. 43,128,405

. 13,743,697 |..

................ 3,870,242
......................... 6.8

6.2

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 ...oooeveiiiiciicicceics
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

................... 164,935

......................... 3.2

0.3




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

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)

688,558

688,558

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 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



203

ANNUAL STATEMENT FOR THE YEAR 2024 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 ............|eeeeeeeee JAUSEIN tovvvniniiiiiiiinnnninn oo TXeviin e ieceeiees e eeeeeeennn [0 12/3172000 L0 )eeeeeeneeennfens 10600, 000 ...l 500,000 ...l 500,000 eeeeenciceneennns foveennnniinnnnns fooeennnvinnnnnnns foonvnviiinn fooniiiii [0000050,000 [ foniiinnnnns
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 2024 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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONWIDE ASSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

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 .. SD. A 3,340,131 [...95.4610 |.............. 3,217,032 |..ccevvnnnnnns 3,370,000 |....ccvvunnnns 3,358,983 |...eiiiiiiiiinnes forriiiiinnns R FOUUUR RN RN 2.750 |...... 2.860 |FA ...... ....12/11/2018 ...|....02/15/2028 ...
912828-32-1 ..... U 'S Treasury Nt .. D A ...99.7420 |....covnnnnnns 1,994,844 |.... .2,000,000 |.. e 1,999,839 [ e 994 s e 022750 e 2.801|FA ...... ....03/19/2018 ...|....02/28/2025 ...
912820-EB-3 ..... US Treasury Nt ... A ...90.5700 |.......oennnns 2,717,109 |.... .3,000,000 |.. /IR X T I R R (1 1c[1 I AR RPN RN IR 743N AN 2.266 [FA ...... ....03/16/2022 ...|....02/28/2029 ...
91282C-FY-2 ..... US Treasury Nt ... A ...97.7500 |... .3,471,000 |.. 3,486,578 | e (2,838) [ e 2222830875 | 3774 [N ...... ....12/20/2022 ...|....11/30/2029 ...
91282C-HC-8 ... US Treasury Nt ... A .. 392,408 |...91.9060 |... ... 400,000 |eeveniinnnnnnn 393,446 [ 860 [ e [0 32375 | 3.604 [MN ...... ....06/01/2023 ...|....05/15/2033 ...
91282C-dJ-1 ... US Treasury Nt ... A .... 11,109,528 |...99.5780 |... ....10,854,013 |.... ...10,900,000 |.. 11,091,455 [ e (77 [ e eee40500 ). 4.260 [MN ...... . 12/11/2028 ... |....11/15/2033 ...
91282C-dM-4 ... US Treasury Nt ... e | AL ... 12,252,471 |...99.6330 |... .... 12,155,202 |.... ...12,200,000 |.. L. 12,245,633 | v (6,498) | i el 4375 ). 4.303 [MN ...... A7, .. 533, ....12/11/2023 ...|....11/30/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 35,505,317 [ XXX 34,698,728 35,341,000 35,529,705 XXX XXX 197,462 1,376,382 XXX XXX
36179Y-RK-2 ..... |Mu|tip|e G2 MA9016 Pool# MA9490 ........ceovviviinnnnns | ...... | ....... | .......... | TA i 125,113 |. 101.8350 [.....cceunnnnnnns 125,050 [oiiiiiinnnnnns 122,797 [ 126,127 [ o W L e [006.500 ... 5.638 [MON ..... [oeeeeeeniiiinnns 284 | 4,656 |....05/06/2024 ...]|....03/11/2054 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 125,113 | XXX 125,050 122,797 125,127 14 XXX XXX XXX 244 4,656 XXX XXX
0109999999. Total - U.S. Government Bonds 35,630,430 [ XXX 34,823,778 35,463,797 35,654,832 (11,021) XXX XXX XXX 197,706 1,381,038 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
313200-AU-8 ..... FHLMC Pool #B0019 A .. 156,775 |...95.7060 |... 144,664 |.... 155,881 ....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... FHLMC Pool #SB806S .... A ...86.6750 |... 859,937 |.... ,009,870 ...09/17/2020 ...|....10/25/2035 ...
31320S-5H-1 ... FHLMC Pool# SD5348 A ...98.8310 |... . .. ...113,223 ....05/06/2024 ...|....11/25/2053 ...
313208-E8-1 ..... Fr SD4659 Pool# SD4659 .. A ...96.5500 |... ..101,922 |.. ....05/06/2024 ...|....06/25/2053 ...
31320-C6-8 ..... FHLMC Pool #SD8193 .... A ... 77.9580 |... 5,974,108 |.. ...01/05/2022 ...|....02/25/2052 ...
3132D0-ER-0 ..... FHLMC Pool #8D8244 .... A ...91.5120 |... ....09/08/2022 ...]|....09/25/2052 ...
313200-F7-3 ..... FHLMC Pool# SD8290 B A . 100.5670 |... ....386,173 ...07/16/2024 ...|....01/25/2053 ...
31359U-YS-8 ..... FNVA REMIC Ser 1998-58 CI ZB .. I L A . 100.8000 |...cevvnnnireennnnn 2,569 [onniiiiiiinn 2,548 i 2,522 ....08/05/2002 ...|....10/25/2028 ...
3138EA-MJ-3 ..... FNVA Pool #AK5760 N A .. 88.6060 |... ...747,112 ...07/31/2012 ...|....04/25/2042 ...
3138YK-HF-3 ..... FNVA Pool #AY5629 .. 4 A ...87.19%60 |. 172,766 |.. ....06/22/2015 ..
3140KD-G4-6 ..... FNVA Pool #BP5618 .. 4 A ...82.2760 |. 621,784 |.. ...06/18/2020 ..
31400K-AH-1 ..... FNVA Pool# CB0007 .. A ...84.9450 |. .566,470 |.. ....07/16/2024 .. .
3140XG-U9-8 ..... FNVA Pool #FS1507 A ...84.9720 |... ...105,096 ....09/08/2022 ...|....02/25/2052 ...
3140XG-WN-5 ..... FNVA Pool# FS1552 .. A ...82.0900 |... ....09/08/2022 ...|....11/25/2051 ...
3140XH-Y7-6 ..... FNVA Pool# FS2533 .. A ...77.8740 |... ....09/08/2022 ...|....07/25/2052 ...
3140XM-58-1 ..... Fannie Mae Super Pool# FS6256 .... A ...88.8590 |... ...06/05/2024 ...|....08/25/2052 ...
3140XN-2V-5 ... Fannie Mae Super Pool# FS7087 .... A ...99.0000 |... . ....10/31/2024 ...|....08/25/2053 ...
3140XP-JT-7 ..... FNVA Pool# FS7473 A . . 100.7950 |... ...339,858 ...09/03/2024 ...|....02/25/2054 ...
31418E-7B-0 ..... Fn MA5192 Pool# MA5389 .. A .. 461,986 |. 100.5500 |... 457,730 |.... ....12/10/2024 ...|....06/25/2054 ...
31418E-E6-3 ..... Fn MA5192 Pool #MA4656 .. A .. 41,779 ]...94.2550 |... ... 39,695 |.... ....09/07/2022 ...|....07/01/2052 ...
31418E-V8-0 ..... FNVA Pool # MA5138 .... A 433,238 |...98.8200 |. .. 427,793 |. . ....12/10/2024 .. 09/25/2053 ...
31418E-WA-4 ..... Fn MA5192 Pool #MA5140 .. AL ,234,380 ). 102.2200 |......ovennees 1,237,947 |.... ,211,058 |.. ,233,866 ...03/04/2024 ...|....09/25/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue e-
Backed Securities 13,624,211 [ XXX 11,884,567 13,770,258 13,618,571 36,830 295,411 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 13,624,211 | XXX 11,884,567 13,770,258 13,618,571 36,830 295,411 XXX XXX
036752-AP-8 ..... Anthem Inc Sr Nt . 1 |- 2.AFE L .. 124,519 |...85.7500 |... ..107,188 |.... ..125,000 |.. ....124,687 ....03/08/2021 ...|....03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . 1 L2.AFE .. . 49,818 |...69.3080 |. 34,654 |. 50,000 ..49,832 |.. ....03/08/2021 .. 03/15/2051
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA 1 L2.AFE .. . 49,808 |...86.4870 |. 50,000 ..49,875 |.. ....03/09/2021 .. 04/01/2031 ...
0427311-AC-5 ..... Arrow Electronics Inc Sr Nt 1. .|--2.CFE ..|... .. 119,752 |...84.9830 |... . 120,000 |.. .. 119,817 ...11/16/2021 ... |....02/15/2032 ...
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045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt .........ccvveiiiiiinnnns L 2.CFE ot 110,125 |...94.7680 |......ovvvvennnn 94,768 [oeiiiinnnnnnns 100,000 |vvvenrerrinnnnn 102,007 |ovvveneveiiinins fooeeieeea (1,972) | e o 4.250 |...... 1.951 ....02/18/2021 ...|....11/01/2029 ...
05526D-BR-5 ... BAT Captial Corp Sr Nt cee |- 2.AFE )., .. 167,160 |...91.8580 |... . 200,000 |.. 175,129 s o 8720 | [ e 2.259 |...... 6.600 ....10/19/2023 ...|....03/25/2028 ...
125523-CM-0 ..... Cigna Corp Sr Nt veo |- 2.AFE L)L .. 174,797 |...84.6480 |... L A74869 i e 19 L [ e 2.375 |...... 2.388 ....03/01/2021 ...|....03/15/2031 ...
125523-C0-1 ..... Cigna Corp Sr Nt cee |- 2.AFE )., ..59,733 |...65.2460 |... . e 09,754 | B [ e s 3.400 |...... 3.424 ....08/02/2021 ...|....08/15/2051 ...
210385-AB-6 ..... Constellation En Gen LLC Sr Nt ... veo |- 2.AFE L) . 98,723 |. 101.9440 |... . JR (V{0000 e 1) U ROy () N AU AR R 5.600 |...... 5.934 ....10/16/2023 ...|....03/01/2028 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt vee |--2.CFE ... .. 173,744 |...85.2550 |... 149,195 |.... 75,000 [eeeeenieeeeeenl 374179 [ e 118 | e e 2.750 |...... 2.83%2 ....03/04/2021 ...|....04/15/2031 ...
24703T-AG-1 ..... Dell Int LLC / EMC Corp 1st Lien ... voo |- 2.BFE ... ... 96,391 |. 100.9980 |... 100,998 |.... . 100,000 Joeevvviiiieeennnn 97,026 [oueniiiiiiiinnns v 529 e [ e 5.300 |...... 6.030 ....10/16/2023 ...|....10/01/2029 ...
26884L-AG-4 ..... EQT Corp Sr Nt |- 2.CFE ..|... . 83,020 |. 106.3400 |.......eeeeeeeenn 85,072 |oeeeiineieeennnnnn80,000 [onnecennnnne 82,328 | [ (399) | [ e 7.000 |...... 6.295 ....03/10/2023 ...|....02/01/2030 ...
30040W-AL-2 ..... Eversource Energy Sr Nt ... .2.BFE .. . 49,807 |...85.5710 |. .2.550 |......2.594 ....03/08/2021 .. 03/15/2031
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt .2.BFE .. ..99,379 |...84.7590 |. .2.250 |......2.320 ....02/23/2021 .. 03/01/2031
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt .2.BFE .. ..99,395 |...72.7000 |. .3.100 |......3.141 ....02/23/2021 .. 03/01/2041 ...
361448-AU-7 ..... GATX Corp Sr Nt oo |--2.BFE ... . 50,873 ...90.9820 |.......eeeeeeeen 36,393 |oeeiiiiiiiiennnnn40,000 [oiiiiiiie 49,556 e [ (389) | [ e 5.200 |...... 3.455 ....02/22/2021 ...|....03/15/2044 ...
46188B-AB-8 ..... Invitation Homes OP Sr Nt |- 2.BFE ... .. 330,481 ...90.2230 |.................360,892 [................ 400,000 |.......cooeeeenn344,969 [oenniiinnnnnnnns oovnnnnnnn 12,191 o [ e 2.300 |...... 6.368 ....10/19/2023 ...|....11/15/2028 ...
491674-BN-6 ..... Kentucky Utilities Co 1st Lien .. |- 1LFFE L ... 79,818 |. 100.8590 |..................80,687 |....ceeeeennnnninn80,000 |ooeernnniiieeennnn 79,847 |oeeiiiiiiiees oo W e e e 5.450 |...... 5.479 ....08/09/2023 ...|....04/15/2033 ...
49177-AH-5 ... Kenvue Inc Sr Nt . | LR FE L ... 79,813 . 100.6200 |..................80,496 |...........0.e.nn.80,000 |oovivvnnnnnneennnn 79,846 [ovenniiiiininnns foovvviiiien 27 o o s 5.000 |...... 5.042 ....10/19/2023 ...|....03/22/2030 ...
49177J-AK-8 ..... Kenvue Inc Sr Nt . |- LFFE L .. 255,392 1...98.2680 |.....evuniieeennn250,582 [ounniiiiinnnnnnnn265,000 [oeeeiiiiineeeennn255,359 e oo (B e e e 4.900 |...... 4.879 ...10/19/2023 ...|....03/22/2033 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt |- 2.BFE ... . 59,774 (...66.9040 |.........cooeeeenn 40,143 |oininniiiinnnnnn80,000 [oiiiiinn 89,792 i o5 e e e 3.350 |...... 3.370 ....03/01/2021 ...|....03/15/2051 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt .. |--2.BFE ... . 74,477 |...86.4260 |... . weeermneeeeennn B0 [ o B8 e e e 2.700 |...... 2.784 ....08/10/2021 ...|....09/15/2030 ...
546676-AW-7 ..... Louisville Gas & Elec Co 1st Mtg Bd .. .. 1.F FE ..|... 1,036,610 |...98.9610 |... ,000,000 f.....cevvennn 1,003,207 oveveenieiininnns fooevieees (4,198) | [ s 3.300 |...... 2.863 ...02/04/2016 ...|....10/01/2025 ...
546676-AZ-0 ..... Louisville Gas & Elec Co 1st Lien . 1.FFE .. . 79,818 |. 101.1630 |. 80,000 .5.450 |......5.479 ....03/09/2023 .. 04/15/2033
55354G-AL-4 . MSCI Inc Sr Nt ... .2.CFE .. . 68,714 [...91.8070 |. .3.875 |......6.151 ....03/09/2023 .. 02/15/2031
58769J-AL-1 ..... Mercedes-Benz Fin N/A Sr Nt . 1.FFE .. . 58,577 |. 100.0840 |. .5.100 |......5.670 ....10/16/2023 .. 08/03/2028
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt ... .2.CFE .. 139,763 |...99.2500 |. .4.875 |......2.459 ....11/16/2021 .. 08/15/2027 ...
637417-AQ-9 ..... [National Retail Properties Inc Sr Nt . L2.AFE .. . 58,795 |...67.6840 |. .3.500 |......3.610 ....08/15/2021 .. 04/15/2051 ...
655844-C0-9 ..... Norfolk Southern Corp Sr Nt |- 2.AFE L . 75,083 ...95.2560 |[......ccennneeenn 76,204 |ooiiinnininnnnnnn80,000 [oiiiiii i 75,760 |ociiiiiiiiiiiis e 407 e e e 4.450 |...... 5.257 ....03/09/2023 ...|....03/01/2033 ...
655844-CR-7 ... Norfolk Southern Corp Sr Nt .... |- 2.AFE L. ..95,936 |. 100.8770 |.........eeneen 100,877 |oeeeenneeeennn 100,000 [nneeennninee i 96,554 |oeeeniicciiis et 512 e e e 5.050 |...... 5.781 ....10/16/2023 ...|....08/01/2030 ...
682680-AW-3 ..... ONEOK Inc Sr Nt |- 2.BFE ... . 56,109 [...97.3170 |[.................. 48,658 |......oeeeeennnnnn50,000 [oiiinnnnnnnnn83,246 |ocvniiniiiiiiiins [t (771) | o s 4.350 |...... 2.611 ....02/19/2021 ...|....03/15/2029 ...
68389X-CE-3 ..... Oracle Corp Sr Nt |--2.BFE ... .. 124,806 |...87.8330 |.......eeveeeenn 109,791 [oennnieinnnnn 125,000 [oevvnnnieee e 124,873 | o 18 | e e 2.875 |...... 2.893 ....08/22/2021 ...|....03/25/2031 ...
713448-CY-2 ..... Pepsico Inc Sr Nt | LEFE L ...99.3270 |.............. 1,986,536 |..............2,000,000 |..............2,005,661 |.cccoevrrrrnnnnnns forrennnna (10,187) |ovneniniiiininns oo e 3.500 |...... 2.97 ...01/19/2016 ...|....07/17/2025 ...
756109-CA-0 ..... Realty Income Corp Sr Nt .. 1.G FE ..|... ...91.8820 |... . 280,000 |eeeernniieeeennnn 72,545 | e 1,974 | e e 2.100 |...... 5.305 ....01/23/2024 ...|....03/15/2028 ...
756109-CB-8 ..... Realty Income Corp Sr Nt .. .1.GFE .. ...96.1990 |. ..120,248 |. ..125,000 .4.000 |......5.318 ....01/23/2024 .. 07/15/2029 ...
756109-CE-2 ..... Realty Income Corp Sr Nt .. . 1.GFE .. ...84.7930 |. 84,793 |. . 100,000 .2.700 |......5.445 ....01/23/2024 .. 02/15/2032
808513-CD-5 ..... Schwab /Char les/ Corp Sr Nt Fix to Float 05/19/28 1FFE .. . 101.9680 |. ..152,952 |. . 150,000 .5.643 |......6.279 ....10/16/2023 .. 05/19/2029
832696-Al-8 ..... Smucker JM Co Sr Nt ... .2.BFE .. . 103.5720 |. ..145,001 |. . 140,000 .5.900 |......5.957 ...10/16/2023 .. 11/15/2028
835495-AS-1 ..... Sonoco Products Co Sr Nt .2.CFE .. ...94.7730 |. ..214,186 |. ..226,000 .5.070 |......5.140 ....09/17/2024 .. 09/01/2034 ...
907818-DY-1 ..... Union Pacific Corp Nt T | |- 1.GFE L. . ...99.9420 |... .1,000,000 |.. 10:999,986 |-evviieieeeiiies feeeeeeeee 870 e e e 3.250 |...... 3.288 ...08/07/2014 ...|....01/15/2025 ...
06738E-BP-9 ..... Barclays Plc Sub Nt D...... 2. |- 2.AFE L .. 249,959 |...88.3480 |... ..274,000 |.. 10250,455 |eviiiiiiiiiiins o495 | e e 3.564 |...... 4.588 ....09/17/2024 ...|....09/23/2035 ...
22535l1-AJ-6 ... Credit Agricole Sr Non Pref .... D...... 2. |- 1.GFE L. s . 103.2950 |... 288,867 e e 208 | e s 6.316 |...... 6.428 ...10/16/2023 ...|....10/03/2029 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt ........ccoveeniniiinn]onn e C...... 1T LADFE i 49,933 |...85.2050 J.....oeeeeennnn... 42,602 |.iiiiiinnnnn50,000 oiinniiiiiinnn 49,957 Joooriiiiiininnns fooviiiiiinb e o e 2.150 |...... 2.165 ...03/02/2021 ...|....03/11/2031 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 8,603,177 | XXX 8,328,084 8,730,000 8,595,680 XXX XXX XXX XXX
04016N-AM-5 ..... Ares CLO Ltd CLO Ser 2017-44A Cl AR .oeervreneeeeesfoen e | s 4 s L AFE et 400,000 |. 100.0460 |.................400,184 |.........c...... 400,000 |-eeevrnnneeeens 400,000 |oeeeenmneeeeeennnn fereeeeeeemniieeee e e e 5.998 |...... 5.025 ....08/31/2021 ...|....04/15/2034 ...
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A .. woo |- 1LAFE L) .. 250,000 |. 100.1230 |... ..250,000 |.. 00250,000 |oeviiniiiiiiiis oo i e e 5.917 |...... 4.943 ...03/09/2021 ...|....04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A Bi |- 1.CFE ..|... .. 100,000 |. 100.0110 |... . 100,000 |.. ... 100,000 Jeeviiiiieiiiiiins foeeeiiiiiiiis s ferieiiieiiiineees e 6.287 |...... 5.509 ...03/09/2021 ...|....04/25/2034 ...
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126650-BS-8 ..... CVS Health Corp LBASS PTC Nt ...eevvveniiiiiiiiiiieens foee e | s T L2BFE L 625,149 [. 104.5460 |.......ccevnnnnns 507,573 |ovvveniiiiiinnnn 485,504 |...oeeiiiiiinnnnn 543,592 |..oovvviiiiiiiiin o [R:1570[C) ) R FOPPT R, 7.507 |...... 4.024 [MON ... oevevnnnnniinnns 2,126 |oeeeneinins 36,447 |....09/02/2014 ...|....01/10/2032 ...
Carlyle Global Mkt Strategies CLO Ser 2016-1A Cl
14312H4-AU-0 ..... A1R2 [ ST DR .. 1.AFE .. 400,000 |. 100.2050 |.......eevnennens 400,820 |..evunniiiiinnnn 400,000 |.... L1V {0000 Y A R R R B 0 [ I I, 5.101 | JAJO .... ....04/23/2021 ...|....04/20/2034 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR |- 1AFE L. 1,500,000 |. 100.2750 |.. 1,504,125 |... ..1,500,000 21,500,000 |-eeeeeeeeeeniies foeeeeeiiis e e [ 5.959 | 4.935 | JAJO ... ....08/24/2021 ...|....04/20/2034 ...
46090X-AA-9 ..... Invesco CLO Ser 2021-1A CI A1 .......... | TAFE L ..500,000 |. 100.2270 |.. ..501,133 |... 500,000 +0500,000 |eeeiiiiiiiiins oo e e 005,918 | 4.955 | JAJO ... ....03/19/2021 ...|....04/15/2034 ...
46090X-AE-1 ..... Invesco CLO Ser 2021-1A CI B ..... |- 1.CFE ..].. . 100.2480 |.....evvneeeeenn250,619 |oeennnieennnnnn250,000 [oieeeiinnneenn250,000 |oveeieeeeniiies feeeeeeiiiiis e e ...6.468 | 5.683 | JALO ... ...03/19/2021 ...|....04/15/2034 ...
76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR .........ceuun foon ven]vunnnns .. 1.AFE .. . 100.0500 |.................100,050 |................ 100,000 [..oeeevvennnnnn 100,000 |ovveenniieiinnnnns fooviviiniiiiiiins v oo 0005954 L 4.918 | JAL ... ....03/01/2021 ...|....01/18/2034 ...
76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR .......ccceas fooevun]vnnnnns 4 . .. 1.CFE .. . 100.1150 |...........eee.a00,115 )eeesitiltlt 100,000 ficeeieineee 100,000 |oveeeneeieniiins fooniniiiiiiis o oo |l 62244 | 5.423 | AL ... ...03/01/2021 ...|....01/18/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 4,225,149 [ XXX 4,114,938 4,085,504 4,143,592 (8,206) XXX XXX XXX 46,453 282,395 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 12,918,326 [ XXX 12,443,022 12,815,504 12,739,272 364 XXX XXX XXX 151,617 585,736 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 44,198,494 | XXX 43,026,812 44,071,000 44,125,385 (2,465) XXX XXX XXX 302,626 1,679,723 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 13,749,324 [ XXX 12,009,617 13,893,055 13,743,698 421 XXX XXX XXX 37,074 300,067 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,225,149 [ XXX 4,114,938 4,085,504 4,143,592 (8,206) XXX XXX XXX 46,453 282,395 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 62,172,967 | XXX 59,151,367 62,049,559 62,012,675 (10,250) XXX XXX XXX 386, 153 2,262,185 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 52,423,408 1B .8 ..o 1C.8 s 450,000 1D .$....cccovnenee 49,957 1E.$ ... 2,005,661 1F..$.............. 1,703,407 1G.$.............. 1,523,807
1B  2A..$ 1,214,853 2B..$............ 1,736,411 2C .§ ... 905, 176
1C 3A..$ ... 3B..$.. .8
1D 4A .8 .. 4B ..$ .. .$
1E 5A...$ ... 5B..%.. .8
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2024 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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36179Y-RK-2 ......... Multiple G2 MA9016 Pool# MA9490  6.500% 03/11/54 .. iievvuuiiiiiiiniiiiiiiiiiiiiiiiiiiiinieriiennnneserennnnes [ ennneeeeeennnnnes [oon .05/06/2024 ... [Morgan Stanley & 00 LLC .....uiiiiiiuuuiiiiiiiiiii ittt i s i iiuiis e s s s iiui s e e seesnasssssersnnnsesressnnnsserernns [oosresnnnnseereesnnnseneersnnnneees soreennnneeeresnnnneenees 125,113 | 122,797
0109999999. Subtotal - Bonds - U.S. Governments 125,113 122,797
313208-5H-1 ......... [FHLMC Pool# SD5348  5.500% 11/25/53 .|-...05/06/2024 ... [Nomura Securities Intl LLC ... .. 113,204 |.. ....115,051 |..
31320S-E8-1 . ..|Fr SD4659 Pool# SD4659  5.000% 06/25/53 ... . |--..05/06/2024 ... [Morgan Stanley & Co LLC .. ....101,922 |..
313200-F7-3 ......... FHLMC Pool# SD8290  6.000% 01/25/53 .. .|....07/16/2024 ... |Bank of America BISD Dealer ... 386,231 |.. ... 381,359 |..
31400K-AH-1 ......... FNVA Pool# CB0007  3.000% 04/25/51 ... .|--..07/16/2024 ... |Bank of America BISD Dealer ....565,578 |.. ....651,435 |..
3140XM-58-1 ......... Fannie Mae Super Pool# FS6256  3.500% 08/25/52 .. ...06/05/2024 ... |Goldman Sachs & Company . ....581,332 |.. ....651,808 |..
3140XN-2V-5 ......... Fannie Mae Super Pool# FS7087  5.500% 08/25/53 .. 10/31/2024 ... |Citigroup ... 392,767 |.. .... 394,958 |..
3140XP-JT-7 ......... FNVA Pool# FS7473  6.000% 02/25/54 .|Citigroup .... 340,038 |.. ... 331,491 |..
31418E-7B-0 . ..|Fn MA5192 Pool# MA5389  6.000% 06/25/54 12/10/2024 ... |Citigroup ..... .461,986 . 455,228
31418E-V8-0 . ..|FNMA Pool # MA5138  5.500% 09/25/53 .. 12/10/2024 ... |BNP Paribas Securities Corp . 433,238 . 432,900
31418E-WA-4 .........[Fn MA5192 Pool #MA5140  6.500% 09/25/53 ...03/04/2024 ... [Goldman Sachs & Company .. 1,234,380 |.. ,211,058 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,606,997 4,727,210
756109-CA-0 .........|Realty Income Corp Sr Nt  2.100% 03/15/28 ... ...01/23/2024 ... |Tax Free Exchange ... .. 80,000 ..
756109-CB-8 . .|Realty Income Corp Sr Nt 4.000% 07/15/29 01/23/2024 ... |Tax Free Exchange
756109-CE-2 . ..|Realty Income Corp Sr Nt~ 2.700% 02/15/32 01/23/2024 ... |Tax Free Exchange ... .
835495-AS-1 ......... Sonoco Products Co Sr Nt 5.070% 09/01/34 ... .|....09/17/2024 ... |Morgan Stanley & Co LLC .... ...226,000 |..
06738E-BP-9 ......... Barclays Plc Sub Nt 3.564% 09/23/35 ......eeeeruuuieeeiiuunuaaeeennneaaaeennnnnsaernnnnnsaeeennnnnasaeennnnnnnss ...09/17/2024 ... [Barclays €apifal INC .....iiiiiirrsiiiiiiieeie e e e ieene s s eerene s e e eennn s s e e e nnns e e e ernnn e e e e e nnnn e e e e nnnnnas 274,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 744,849 805,000
2509999997. Total - Bonds - Part 3 5,476,959 5,655,007
2509999998. Total - Bonds - Part 5 386,500 384,741
2509999999. Total - Bonds 5,863,459 6,039,748
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 5,863,459 XXX 11,982
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ANNUAL STATEMENT FOR THE YEAR 2024 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 | ParValue | 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 .... ..12/01/2024 . | Paydown ... .. 32,840 |.. ..(1,083)[... o (1,083) ... ...31,787 |.... ..06/25/2034 .
3132D5-6D-9 ...| FHLMC Pool #SB8068 1.500% 10/25/35 ..12/01/2024 .| Paydown . . 132,304 .(2,502) ..129,802 |. .. 10/25/2035 .
3132DI/-C6-8 .. |FHLMC Pool #SD8193  2.000% 02/25/52 ..12/01/2024 .| Paydown . . 359,999 ..363,945 |. ..02/25/2052 .
3132D-ER-0 .. |FHLMC Pool #SD8244  4.000% 09/25/52 ..12/01/2024 .| Paydown ... ... 2,821 ..09/25/2052 .
FNMA REMIC Ser 1998-58 Cl B 6.000%
31359U-YS-8 ...| 10/25/28 ..o e | e 12/01/2024 . [Paydown ......ccovveeeeeeesfonnneeeeniiieeeeen foeeeeiis 1,929 [t 1,929 |eeeeeee 1,879 |oeeeieieeeee 1,906 [-eeeeeeeeeeeeeenn Joemeeeeeeeenaas 22 [eeeeeeeeeeeeee e 2 | e 1,929 ..10/25/2028 .
3138EA-MJ-3 .. |FNMA Pool #AK5760  3.000% 04/25/42 .........|....... ..12/01/2024 . | Paydown ... . 100,377 |.... ..04/25/2042 .
3138YK-HF-3 .. |FNMA Pool #AY5629  3.000% 06/25/45 .........|....... .12/01/2024 . |Paydown ... ...15,670 |.... ..06/25/2045 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 .........|....... ..12/01/2024 .| Paydown ... ..56,779 |.... ..06/25/2050 .
3140XG-U9-8 .. |FNMA Pool #FS1507  3.000% 02/25/52 .........|..co... ..12/01/2024 .| Paydown ... e 1,981 [l ..02/25/2052 .
3140XG-WN-5 .. |FNMA Pool# FS1552  2.500% 11/25/51 ......oei|ennnnns ..12/01/2024 . | Paydown ... e 1,588 ... .. 11/25/2051 .
3140XH-Y7-6 .. |FNMA Pool# FS2533  2.000% 07/25/52 ...ccvvne|nnnnne ..12/01/2024 .| Paydown ... s s s s s N s N e 1,619 [l ..07/25/2052 .
31418E-E6-3 .. |Fn MA5192 Pool #MA4656  4.500% 07/01/52 .. ....... ..12/01/2024 .| Paydown .....ooviiiiiiiinnsfriiiiiiniiiiins foeineiiinnns RICTEC . RICTEC 3,348 [t 3,39 | o L O R T L R o 3,375 ..07/01/2052 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 729,673 729,673 733,314 732,221 (2,547) (2,547) 729,673 XXX
American Water Cap Corp Sr Nt 3.850%
03040W-AK=1 .. | 03/01/24 ..o e | e ..03/01/2024 . IMaturity ....coovveieereees foeremmnineeeeenies Joenns 1,000,000 |.......... 1,000,000 |......... 1,048,720 |......... 1,000,975 |oeeveeeeeeeeeni fereeeeeennnns (6] T R, (CZE)] FEPPTPPR TR 1,000,000 |-eeeeveneieeennn forreeeeemniieeeee e feeeeeeeeennns 19,250 |..03/01/2024 .
CVS Health Corp LBASS PTC Nt 7.507% Redempt ion
126650-BS-8 .. | 01/10/32 ..eeeeeiieeeeeeeee e [ e ..12/10/2024 .1100.0000 .....unvvevennnnns (TA22) |eeeeeeeeeeeeen [ 52,159 [ooeeiieiiiiiiees Jernnee e ..01/10/2032 .
Peoples United Bank Sr Nt 4.000% 07/15/24
T1270Q-EB-8 .. | ceveeieiiiiiiiieecciiie e eennns | s ..07/15/2024 . | Maturity ... (859)|... ..07/15/2024 .
84861T-AD-0 .. |Spirit Realty LP Sr Nt~ 4.000% 07/15/29 .. |....... ..01/23/2024 .| Tax Free Exchange ... .. (100) |... . (16,946).... ..07/15/2029 .
84861T-AH-1 .. |Spirit Realty LP Sr Nt~ 2.100% 03/15/28 .. |....... ..01/23/2024 .| Tax Free Exchange ... T ...(9,041)[.... ..03/15/2028 .
84861T-AJ-7 .. |Spirit Realty LP Sr Nt~ 2.700% 02/15/32 .. |....... |.. 01/23/2024 .| Tax Free Exchange ... L3 ..02/15/2032 .
Verde CLO Ltd CLO Ser 2019-1A CI AR
92338B-AN-5 ...|6.018% 04/15/32 ....oiiviiiriiiiiiiiiiiiieviiinan | e ..09/04/2024 .| Call 100.0000 ... |eeeeeneeeiiiiinines forriiiiinnns 399,420 |...uunnnnnnnn 399,420 |............ 399,420 |..evvunnnnnn 399,420 [..ovvvvvnniiiiinnn Jerneneeeiiiiines o e e 399,420 [ i e i 24,086 |..04/15/2032 .
Verde CLO Ltd CLO Ser 2019-1A CI AR
92338B-AN-5 ...|6.018% 04/15/32 ....iiiiiiinnnniiiiiiiiiiiiiiinnns | e ..07/15/2024 .| Paydown .....oviiiiiiiinns i foeinniiiiiis 580 [ooiiiiiiiiinns 580 |eeeeiiiiinnnns 580 [..oiiiiiiinnnnns 580 |uveeiiiiiiniinnns foovnviiiins e foi e e 580 [.oivveveiiniiiins foonniiiiiiiiins v o 30 |..04/15/2032 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,722,572 2,757,159 2,846,974 2,774,725 (9,049) (9,049) 2,765,677 (43,106) (43,106), 89,904 XXX
2509999997. Total - Bonds - Part 4 3,452,245 3,486,832 3,580,288 3,506,946 (11,596) (11,5%) 3,495,350 (43,106). (43,106), 99,330 XXX
2509999998. Total - Bonds - Part 5 384,741 384,741 386,500 (1,757) (1,757) 384,741 9,906 XXX
2509999999. Total - Bonds 3,836,986 3,871,573 3,966,788 3,506,946 (13,353) (13,353) 3,880,091 (43,106). (43,106), 109,236 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 3,836,986 XXX 3,966,788 3,506,946 (13,353) (13,353) 3,880,091 (43,106). (43,106)| 109,236 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 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
Multiple G2 MA9016 Pool# MA9490
36179Y-RK-2 .. [6.500% 03/11/54 ..oevvvuneeiiiinnnieneeeennns [ eennnns ..05/06/2024 .|Morgan Stanley & Co LLC ......... .. 12/20/2024 .| Paydoun
0109999999. Subtotal - Bonds - U.S. Governments
31320S-5H-1 ...[FHLMC Pool# SD5348  5.500% 11/25/53 . |....... ..05/06/2024 .|Nomura Securities Intl LLC ..... ..12/01/2024 .|Paydoun
Fr SD4659 Pool# SD4659  5.000%
3132DS-E8-1 .. [06/25/53 ...oeeeeeeeeeeeeeee e eeeee [ eeeinnn ..05/06/2024 .|Morgan Stanley & Co LLC ......... ..12/01/2024 .|Paydoun
3132DW-F7-3 .. [FHLMC Pool# SD8290  6.000% 01/25/53 . |....... ..07/16/2024 .|Bank of America BISD Dealer ... |..12/01/2024 .|Paydoun ....
31400K-AH-1 .. [FNMA Pool# CB0007 ~ 3.000% 04/25/51 .. |....... ..07/16/2024 .|Bank of America BISD Dealer ... |..12/01/2024 .|Paydoun ....
Fannie Mae Super Pool# FS6256  3.500%
3140XM-58-1 .. [08/25/52 ... U ..06/05/2024 .|Goldman Sachs & Company ... ..12/01/2024 .|Paydoun ....
Fannie Mae Super Pool# FS7087  5.500%
3140XN-2V-5 .. [08/25/53 ...ceeeeeeeeeeeeeeiee e eeeee [ e ..10/31/2024 .|Citigroup .... .. |--12/01/2024 .|Paydoun .... 30
3140XP-JT-7 .. [FNMA Pool# FS7473  6.000% 02/25/54 ... ..09/03/2024 .|Citigroup .... ..12/01/2024 .| Paydoun .... ..29,142 ..(732)
Fn MA5192 Pool #MA5140  6.500%
31418E-WA-4 .. [09/25/53 .....ceivvrniiiiiiiiiiiiiiiiiiiieees [ eeennnn ..03/04/2024 .| Goldman Sachs & Company ......... ..12/01/2024 . |Paydoun .....ovvviiiinnnnnns fovvinnnnnnns 222,459 |.......... 226,743 |.......... 222,459 |............ 222,459 |ovvveveiiiiiiiiins o, (4,284)]ccevenniiiiiininn foeenniinns (4,284)]ccevvnnniiniiinn fooeniiiiiiiiinnns i oo |t 7,082 |eeeeiniiins 161
0909999999. Subtotal - Bonds - U.S. Special Revenues 332,910 333,691 332,910 332,910 (779), (779), 8,332 299
2509999998. Total - Bonds 384,741 386,500 384,741 384,741 (1,757), (1,757), 9,906 355

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

386,500

384,741

384,741

(1,757)

(1,757)

9,906

35




ANNUAL STATEMENT FOR THE YEAR 2024 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 2024 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 120,478 [ 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 120,478 [ 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 120,478 | 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....o 179,343 4.
2. February..|ol 362,394 5.
3. March 221,619 6. June

121,813

7.

9. September

10. October

1203109 | 12,

11.  November...
December

120,478

E27




ANNUAL STATEMENT FOR THE YEAR 2024 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 LT T PPl AP 14 1 1 S P ... LT D PP P PP PPN oic.c Pk B EE PP PP P P P AP PP PP 0. .0

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 688,558 2,430

8¢

688,558

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2024 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
1. Alabama ... AL [ | e [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e
2. AIESKA ..o AR ] s [ | [
3. Arizona e AZ e ] e [eree s e ere e nne [eree e eerees [
4. Arkansas .........ccceeeveeverenennnn. AR |.... B..... For protection of state's ph's ..o oo oo [ 114,624 |............... 109,780
5. California ....c.cooveeeeeierereeeen CA |.... B...... Workers compensation ...........cccccoeoveveveieieeecceces oo oo [ 119,763 |.............. 115,011
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10.  Florida .....ocoveeveveeieeeeneeneenseneen FL o B...... For protection of state's ph's ....cccoooveiieii oo oo e, 548,202 |............... 525,035
11.  Georgia .....ccceceeeevevevererereeen. GA | B...... For protection of state's ph's ..o s e [ 109,640 |............... 105,007
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21, Maryland ... MD [ | e [ [ e
22. Massachusetts ...........c.ccccceveeeen. MA |..... B..... MUTRIPTE oo e seeeeeeee [ [ 149,510 |............... 143,191
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39.  Pennsylvania ..o PA || e [ [ e [
40. Rhode Island .......cccoooveveevevnce . R vt ] e e i [ [
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,014,790 2,009,163 2,425,212 2,325,043

DETAILS OF WRITE-INS

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

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

E29
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