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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations..............cccuevreueuereirieieieseseieieseesesesessssans reseenes 8,000,187 |............ 75.943 |......... 8,000,188 ... [ 8,000,188 |.......... 75.943
1.02 Other U.S. government obligations .............cccooiiiiiniiiiniiieceeeeee
1.03 Non-U.S. sovereign jurisdiction securities . . .
1.04 Municipal bonds — general obligations (direct & guaranteed) ................Joeoeeeeeevcocinns v 0.000 [.-eeeereeeeeeireneeieees frreeerneiereenns [oerereeeeeseeees foeeeeeeenens 0.000
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ...........c.ccooieiiiiiiiiiiii e
1.09 Single entity backed obligations ...............cccooiiiiiiiiiii, . .
1.10 SVO-Identified bond exchange traded funds — fair Value ................cccofoererereencecocnenens foovinnne 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
1.11 SVO-Identified bond exchange traded funds — systematic value ..........J.ccceeereeeccvcnens foovvivinnne 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
1.12 Bonds issued by funds representing operating entities................cccoooooererereneeeienenens foreinnnes 0.000 [.-eeeeeeeeeeeinenreieies frreeerneiereeens [rerereeeeeneeees foeeeeeeenens 0.000
1.13 BanK 108NS = ISSUBT.......c.cuiueriiiiiiiereiiriiesierensese e sesssena o |oeeieiniinns 0.000 [..eeeeeeeerrreeieies e [ e 0.000
1.14 Bank 108NS = @CQUINET...........cceuivieiieeieieieteteeeeeeeeeee e sesesesss s eseeeeseesseseneenene [ereneneneneas 0.000 [.-eeeeeeeeeeeereneeieens frreeerereiereeens [ e 0.000
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........|-....coceveeccrcnns oo 0.000 [..eeeeeeeerrreeieies e [ e 0.000
1.16 Certificates Of AEPOSIL.........c.cocviviveverceieiieeeieieie ettt eeeseneeene [ereneneneneas 0.000 [.-eeeereeeeeeireneeieees frreeerneiereenns [oerereeeeeseeees foeeeeeeenens 0.000
1.17 Other issuer credit ObIGAtioNS...........cccoovoiriririeieiereeierirsee e [ 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
1.18 Total issuer credit Obligations.................c.ceueueeieiieieieeeeeeeeeee e s 8,750,174 |............ 83.062 |........ 8,750,175 oo [ 8,750,175 |........... 83.062
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccccoveveverees forveeeecns s 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Financial asset-backed securities — not self-liquidating ..............ccocoees fooveeeccniiis i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Non-financial asset-backed securities ..
2.04 Total asset-backed securities...............ccocoiiiiiiiiii
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ............ccocofoeerreencciciceens fovriiiee 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ..............ccceoeeeevevereeoererneeeeeeeneens oo 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............ccceeerererirefoererenienecccieens oo 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeeoeeoeeeeeeeeeeeeeeeeeeeee oo e 0.000 [ oo oo | 0.000
4.05 MULUAI FUNAS ....vviiiieiee ettt [encicieens 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
4.06 UNit iNVESIMENE ITUSTS ........vvveececececieteeececee et eseeeene [eeneeeeeeaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
4.07 ClOSEA-ENT fUNAS .....oviieiiieicceiee et [ [oencieieens 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.08 Exchange traded fUNAS ............ccccvoveveveveueeiiecieieeeeeeeeeee e e eeene [ereneneeenaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
4.09 Total COMMON SEOCKS ...vuvuvrieeieririieeeeierserenceie et [ [oenceieenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages . . .
5.04 Mezzanine real estate l0aNS .............c.ccoveveveveueieeeeeieeeeeceeeesee e [ 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
5.05 Total valuation alIOWANCE ..........ceuruiiiueiririiicieieiseeeeeiese e s [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ........c.c.ceereierereeeeeecceeeieieeieseeesese e [ 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.02 Properties held for production of INCOME ...........ccccveiiveiiicieieeeereeeee e [oerieeins 0.000 [ foererieieieeeieeeeees oo o 0.000
6.03 Properties held fOr SAIE ............cceueieieeeieieeeieeceeeeeee e e [oeeeeieenens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.04 Total 1@l @SIALE .......c.cveiiiecicicie e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......ccccviniiennniieeennceeeensneneseeenses e 31,164 |............. 0.296 |...coenve. 31,164 [ i 31,164 |............. 0.296
7.02 Cash equivalents (Schedule E, Part 2) ...........cccceeveeeveeeeeveereeeeeeeeeens foren 1,753,188 |............ 16.642 |........ 1,753,188 ..o [ 1,753,188 |........... 16.642
7.03 Short-term investments (Schedule DA) ..........ccccovveeireeeerenenenneeeeses e [ 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
7.04 Total cash, cash equivalents and short-term investments .....................foreeeeee 1,784,352 |............ 16.938 |......... 1,784,352 ..o o 1,784,352 |........... 16.938
8. CONTACE I0BNS ...ttt e [roesinineaas 0.000 [..eeveeeeeeerreeeieins e [ e 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuiiiieeereeeeeeeeeeieseieieseeessese e oo eeeseeseeeeeneeene [erenenenenans 0.000 [.-eeeeeeeeeeeerenreieies frreeerineereeeens [ e 0.000
10.  Other invested assets (SChedule BA) ...........covieeriininininnieieieeesese s [t oeeeeeens 0.000 [..eeeeeeerreeeieies e [ e 0.000
11, Receivables fOr SECUNES ...........ocooveveveveeeeecieeieieeecececee e e [oeeeieeens 0.000 [.-eeeeeeeeeeeerenreieies frreieirneiereenns [ e 0.000
12.  Securities Lending (Schedule DL, Part 1).........cccouoveueueueieiereieeieieeeeieseena foeeeeeeseeseiesenennnes. [orereseeeenns 0.000 [ feraene DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0.000 0.000
14. Total invested assets 10,534,526 100.000 10,534,527 10,534,527 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

Schedule BA - Verification - Other Long-Term Invested Assets

NONE
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks

1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAT...........cceueiiiirieeieteiieietete et ee sttt s sttt ss et s s s s ssesese s s s sssesesess s nsssesesesssnsssesessssnsnsesess [ereseeesesnenecneietanenns 9,385,489 | 9,385,489 ... [ [
2. Cost of bonds and stocks acquIred, PArt 3, COIUMI B.............c.c.cuiuiiiiiieteteteeeeceeee et eteseas s s st e tesesesesess s es s esesesesessssasesssesesesesessssssesasesesesesessssssasssseseseseaes |eeesenenesaesesssseeesanenens 399,892 ..o 399,892 .. e eeeeeene o
3. ACCIUAI OF GISCOUNL ...ttt 2 e b2 E £ 2R a4 s b £ e 2 s E S e £ b S e S e £ s b S s bbbt b b e s b s bbb bbbt see [ooeeesici st 15,733 [ 15,733 [oeerrcreeces [ o Lo
L U L1t oo Y 1IN o g I Tt =T EeT oY (o LT o o T O O O O RO AT
LT e e T F= I (o XSSy e e S oot S =T 0 [F o Ty O O O O KT
6. Consideration for bonds and stocks diSpPOSEd, Part 4, COIUMIN B...............c.cueueueuiiiieieteteeceeeeee et tetesesess s ettt sesesesssss s esesesesesessssssesssssesesesessssssessssseseseseses |ooeseseseneenensnsssseenas 1,050,000 |.voeeeieeceeeee 1,050,000 [..eoeceeeeeeeeeeeeeeeeeeee e e enee [
7. AMOTHZALION OF PIEMIUM .....c.cvoviviieeeceeeeeee ettt ee et e e e s seseeeseeseseseseeesees s e seeeeeeeee e e seeeeesses s e seeeeeseenneseseesesesnsneesessses s e nesesssssnnanssenssssssnenssenensannessnsnsnnans |oesesesesssssssesesessssnnsnsesnas 939 [ 939 [ e [ O
ST ol =1 (o] (=T fo [ W=V (o g E=T oo oM ol g E=T oo TR g T oToTo) (0= o U] C=Yo B oz= Ty YT o IRV Z= (U1 O O O O PP P RPN
9. Current year's other-than-temporary impairMeENt FECOGNIZEM ...........uiuiiiiiiiiii ittt e bbbttt b bbb e b e e b e e bt bt bt e bt bt b e e b e eb e e bt bt ebeebeebeees

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

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

B2 o - T g To g B= o Lo a1 =T BR=T 4o T U q (o O o P RO RPN

13.  Statement value at end of current period (Line 11 minus Line 12) 8,750,175 8,750,175




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......cccooeeveeereeneseesec o 8,000,187 |..ccoovvvnnnen 7,959,771 [ 7,947,332 oo 8,050,000
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 8,000, 187 7,959,771 7,947,332 8,050,000
5. United States ........ccceevveereineeeeee s 749,987 |ooveveiiiiinane 749,690 |..oovviiieiinnne 748,463 |..ccovivine 750,000
All Other Issuer Credit Obligations 6.  CANAAA ..o e [ [ e
(unaffiliated) 7. Other COUNLTIES. ......eveecereeceseeseeeeee oo ereiens oeveeaesesaes e sesaesesaeses oesssesessesessesesses s sessens oesssesssesessesssesssesessnes
8. Total 749,987 749,690 748,463 750,000
All Other Issuer Credit Obligations
(affiliated) 9. Total
10. Total Issuer Credit Obligations 8,750,174 8,709,461 8,695,795 8,800,000
Asset-Backed Securities
11, UNited StatesS.......cceeieeevieereecieeeee e e s [ o
Asset'BaCked Securities 12, CANAAA........coceieeeieeeeeeeeeeee e e [ [ [
(unaffiliated)
13.  Other Countries
14. Total
Asset-Backed Securities (affiliated) 15.  Total
16. Total Asset-Backed Securities
17. Total Bonds 8,750,174 8,709,461 8,695,795 8,800,000
PREFERRED STOCKS
18.  United States .........ccocvveeeiiiiiieeeee e e
Industrial and Miscellaneous 19, CaANAMA ... e [ [
(unaffiliated) 20.  Other COUNLTIES........veeveveeeeeeeeeeres oo seeeesiesisssenes [eoeiieieesessessssssssssssssensens [oesessessssssssesse e
21.  Total
Parent, Subsidiaries and Affiliates 22. Total
23. Total Preferred Stocks
COMMON STOCKS
Industrial and Miscellaneous 24, United States ........ccocvveeiiieeiieeeee e [
(unaffiliated), Mutual Funds, Unit 25, CANAUA ..o s e [
Investment Trusts, Closed-End 26, Other COUNHES.......cvveieeeeeeeeeseereees oo eeeiseieinies [ereseeees e seeennns [reseeeeseeseeeee e
Funds and Exchange Traded Funds 27. Total
Parent, Subsidiaries and Affiliates 28. Total
29. Total Common Stocks
30. Total Stocks
31. Total Bonds and Stocks 8,750,174 8,709,461 8,695,795
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

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

Total Current Year

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations
1.1 NAIC 1
1.2NAIC2..
1.3NAIC 3 ..
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6

2,797,043

.............. 4,125,295

............... 1,077,850

8,000, 188

.............. 8,000,188

1.7 Totals

2,797,043

4,125,295

1,077,850

8,000, 188

8,000, 188

2. Other U.S. Government Securities
2.1 NAIC1 ..
22 NAIC 2 ..
2.3 NAIC 3
24 NAIC 4
2.5NAIC 5
2.6 NAIC B .o

2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC 3
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
45NAICS ..
4.6 NAIC 6
4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
5.2 NAIC 2
5.3 NAIC 3
54 NAIC4 ..
5.5 NAIC 5
BB NAIC B ..o
5.7 Totals

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
6.1 NAIC 1 ..
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5
6.6 NAIC 6

6.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)
7.1 NAIC 1 ..
7.2NAIC 2 ..
7.3 NAIC 3
74 NAIC 4
7.5NAICS ..
7BNAICE ..o
7.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

8. Corporate Bonds (Unaffiliated)
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6
8.7 Totals

L0IS

9. Corporate Bonds (Affiliated)
9.1 NAIC 1
9.2 NAIC 2
9.3NAIC3 ..
9.4 NAIC4 ..
9.5NAICS ..
9.6 NAIC 6
9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5 NAIC 5
11.6 NAIC 6
11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1.
122 NAIC 2.
12.3 NAIC 3
12.4 NAIC 4
12.5 NAIC 5

126 NAIC G ..o

12.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13.1 NAIC 1
13.2NAIC 2.
13.3 NAIC 3.
13.4 NAIC 4
13.5 NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —
Fair Value

14.1 NAIC 1

142 NAIC 2.

14.3 NAIC 3

14.4 NAIC 4

14.5 NAIC 5

T4B6NAIC K ...

14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

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

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16.1 NAIC 1

16.2 NAIC 2.

16.3 NAIC 3

16.4 NAIC 4

16.5 NAIC 5

16.6NAIC 6 ...

16.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2NAIC 2.
17.3 NAIC 3.
17.4 NAIC 4
17.5 NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18 1NAIC T .o
18.2NAIC 2.
18.3 NAIC 3
18.4 NAIC 4
18.5NAIC 5.
18.6 NAIC6 .....cooveeieee
18.7 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

ing Values by Major Types of Issues and NAIC Designations
7

1 2 4 5 6 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 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)
19.1 NAIC 1
19.2NAIC 2.
19.3 NAIC 3.
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)
20.1 NAIC 1.
20.2NAIC 2.
20.3 NAIC 3
20.4 NAIC 4
20.5 NAIC 5
20.6 NAIC B ...
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
21.1 NAIC 1
21.2NAIC 2
21.3NAIC 3
21.4 NAIC 4
21.5NAIC 5
21.6 NAIC 6
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Unaffiliated)
22.1 NAIC 1
22.2NAIC 2.
22.3NAIC 3.
22.4NAIC 4 .
22.5NAIC 5
226 NAIC B ...
22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
23.1 NAIC 1.
23.2NAIC 2.
23.3NAIC 3
23.4 NAIC 4
23.5NAICS5.
23.6 NAIC6 .....covvvercee
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2 NAIC 2
24.3 NAIC 3
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

25.

Certificates of Deposit (Affiliated)
25.1 NAIC 1
25.2NAIC 2.
25.3 NAIC 3.
25.4 NAIC 4
25.5NAIC 5
25.6 NAIC 6
25.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

26.

Other Issuer Credit Obligations (Unaffiliated)
26.1 NAIC 1.
26.2NAIC 2.
26.3 NAIC 3
26.4 NAIC 4
26.5 NAIC 5

26.6 NAIC 6 ..o

26.7 Totals

oLIsS

27.

Other Issuer Credit Obligations (Affiliated)
27.1 NAIC 1
27.2NAIC 2
27.3 NAIC 3
27.4 NAIC 4
27.5NAIC 5
27.6 NAIC 6
27.7 Totals

28.

Agency Residential Mortgage-Backed Securities -

Guaranteed
28.1 NAIC 1
28.2 NAIC 2
28.3 NAIC 3
28.4 NAIC 4
28.5NAICS5.
28.6 NAIC 6 .
28.7 Totals

29.

Agency Commercial Mortgage-Backed Securities -

Guaranteed
29.1 NAIC 1
29.2 NAIC 2
29.3 NAIC 3
29.4 NAIC 4 .
29.5NAICS5.
29.6 NAIC 6
29.7 Totals

30.

Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3
30.4 NAIC 4
30.5 NAIC 5
30.6 NAIC 6
30.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

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

Total Current Year

8
Col. 7 as a % of
Line 52.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

3

=

. Agency Commercial Mortgage-Backed Securities -

Not Guaranteed
31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

32.

Non-Agency Residential Mortgage-Backed

Securities (Unaffiliated)
32.1 NAIC 1
32.2NAIC 2
32.3NAIC 3
32.4 NAIC 4
32.5NAIC 5
32.6 NAIC 6
32.7 Totals

33.

Non-Agency Residential Mortgage-Backed

Securities (Affiliated)
33.1 NAIC 1
33.2NAIC 2
33.3NAIC 3
33.4 NAIC 4
33.5NAIC 5
33.6 NAIC 6
33.7 Totals

34.

Non-Agency Commercial Mortgage-Backed

Securities (Unaffiliated)
34.1 NAIC 1
34.2NAIC 2
34.3NAIC 3
34.4 NAIC 4
34.5NAIC 5
34.6 NAIC 6
34.7 Totals

35.

Non-Agency Commercial Mortgage-Backed

Securities (Affiliated)
35.1 NAIC 1
35.2 NAIC 2
35.3 NAIC 3
35.4 NAIC 4
35.5 NAIC 5
35.6 NAIC 6
35.7 Totals

36.

Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3
36.4 NAIC 4
36.5 NAIC 5
36.6 NAIC 6
36.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Non-Agency — CLOs/CBOs/CDOs (Affiliated)
37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Financial Asset-Backed Securities
(Unaffiliated)

38.1 NAIC 1
38.2 NAIC 2
38.3NAIC 3
38.4 NAIC 4
38.5NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

. Other Financial Asset-Backed Securities
(Affiliated)

39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4
39.5 NAIC 5
39.6 NAIC 6
39.7 Totals

. Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4
40.5 NAIC 5
40.6 NAIC 6
40.7 Totals

. Equity-Backed Securities (Affiliated)
41.1 NAIC 1
41.2 NAIC 2
41.3 NAIC 3
41.4 NAIC 4
41.5NAIC 5
41.6 NAIC 6
41.7 Totals

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Unaffiliated)

42.1 NAIC 1
42.2 NAIC 2
42.3 NAIC 3
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

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

Total Current Year

43.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Affiliated)
43.1 NAIC 1
43.2 NAIC 2
43.3 NAIC 3
43.4 NAIC 4
43.5NAIC 5
43.6 NAIC 6
43.7 Totals

8
Col. 7 as a % of
Line 52.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

44,

Lease-Backed Securities — Practical Expedient

(Unaffiliated)
44.1 NAIC 1
44.2 NAIC 2
44.3 NAIC 3
44.4 NAIC 4
44.5 NAIC 5
44.6 NAIC 6
44.7 Totals

45.

Lease-Backed Securities — Practical Expedient

(Affiliated)
45.1 NAIC 1
45.2 NAIC 2
45.3 NAIC 3
45.4 NAIC 4
45.5 NAIC 5
45.6 NAIC 6
45.7 Totals

46.

Other Non-Financial Asset-Backed Securities —

Practical Expedient (Unaffiliated)
46.1 NAIC 1
46.2 NAIC 2
46.3 NAIC 3
46.4 NAIC 4
46.5 NAIC 5
46.6 NAIC 6
46.7 Totals

47.

Other Non-Financial Asset-Backed Securities —

Practical Expedient (Affiliated)
47.1 NAIC 1
47.2 NAIC 2
47.3NAIC 3
474 NAIC 4
47.5NAIC 5
47.6 NAIC 6
47.7 Totals

48.

Lease-Backed Securities — Full Analysis

(Unaffiliated)
48.1 NAIC 1
48.2 NAIC 2
48.3 NAIC 3
48.4 NAIC 4
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

49. Lease-Backed Securities — Full Analysis
(Affiliated)

49.1 NAIC 1
49.2 NAIC 2
49.3 NAIC 3
49.4 NAIC 4
49.5 NAIC 5
49.6 NAIC 6
49.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

50. Other Non-Financial Asset-Backed Securities —

Full Analysis (Unaffiliated)
50.1 NAIC 1
50.2 NAIC 2
50.3 NAIC 3
50.4 NAIC 4
50.5 NAIC 5
50.6 NAIC 6
50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —

Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4
51.5 NAIC 5
51.6 NAIC 6
51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A (Continued)

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

523 NAIC 3 .ot
52ANAIC A .o
52.5NAICS ...
52.6 NAIC 6 ... N
B52.7 TOtalS ..o

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 52.7 Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e [(c) I 3,547,030 |.............. 4,125,295 |.............. 1,077,850 | oo [ oo 8,750,175 |oveeiiiereeee 10020 o XXX e e XK e [ 8,750,175
52.2NAIC 2 ...

53.3NAIC 3 ...
53.4NAIC4 ...
53.5NAICS ...
53.6 NAIC6 ...

............... 3,547,030 |.......ccec.. 4,125,205 | 1,077,850 [ [ oeeveneieesesesneeeeee. [(D) e 8,750,175 eereeerenenn8, 790,175 [
52.8 Line 52.7 as a % of Col. 7 40.5 47 .1 12.3 100.0 100.0
53. Total Bonds Prior Year
53 ANAIC T et e 1,048,717 | 5,755,237 |............... 2,581,535 v oeeeeeeeeeeeeeeeeeeeens e oo XX e feee et XX 9,385,489 |l 10000 9,385,489 |...oooviece
53.2 NAIC 2

542 NAIC 2 ...
54.3 NAIC 3 ...
544 NAIC 4 ...
54.5NAICS ...
54.6 NAIC 6
B54.7 TOtalS ..o
54.8 Line54.7asa % of Col. 7 ....cccvveervennnne
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52

53.7 TOtAIS ..o e 1,048,717 | 5,755,237 |..ovinene. 2,581,535 | oo s e X o XXX [ (B) 009,385,489 | 10000 [ 9,385,489 |
53.8 Line 53.7 as a % of Col. 9 11.2 61.3 27.5 XXX 100.0

54. Total Publicly Traded Bonds
541 NAIC T o e 3,547,030 |....coeveene 4,125,295 | 1,077,850 |.eecececeeereieeeeinninens oo e e 8,750,175 e 10020 [ XX o XK e 8,750,175

............... 3,547,030

55. Total Privately Placed Bonds
55.1 NAIC 1
55.2NAIC 2 ...
55.3 NAIC 3 ...
55.4 NAIC 4 ...
55.5NAIC5 ...
55.6 NAIC 6
B55.7 TOtalS ..o
55.8 Line 55.7asa % of Col. 7 .....ccceeveereennnnne
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52

(@) Includes $ oo freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(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. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

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

........................... S NAIC3 $eeevcveeccniccenne 2 NAIC A $ s 3 NAIC5 $ e 3 NAIC 6 $ v




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
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-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

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

....................... 772,760

................ 115,195,138

1,753,188

....................... 772,760

................ 115,195,138

1,753,188

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

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

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1 - SECTION 1

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

1 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912828-YU-8 ..... U S Treasury Nt A P PR 10 R U RO 1,200,000 [..eevvvrennns 1,179,469 |...oovveeens 1,197,804 [ooiiiiiies e 2,367 [ e [ 1.625 |...... 1.828 . . ....12/12/2019 ...|....11/30/2026 ...|.. .. 1,209,750
912828-YX-2 ..... U 8 Treasury Nt .. 1,594,944 ..1,600,000 |... 1,572,501 |... .. 1,599,238 L1750 ... 1.798 ...01/09/2020 ...|....12/31/2026 ... 1,614,000
91282C-EE-7 ..... US Treasury Nt 689,639 ..1,750,000 |... ..1,686,972 |... ..1,720,299 ..2.375 |...... 2.927 ....04/19/2022 ...|....03/31/2029 ... 1,770,781
91282C-FJ-5 ..... US Treasury Nt . 499,729 .500,000 |... ..491,875 |... ..499,851 L3125 |...... 3.134 ...08/26/2022 ...|....08/31/2029 ... .507,813
91282C-HC-8 ..... US Treasury Nt . 386,158 .400,000 |... ..385,250 |... ..389,256 3376 ..., 3.7% ...06/08/2023 ...|....05/15/2033 ... 406,750
91282C-HT-1 ..... US Treasury Nt . 685,702 |... .700,000 |... ..695,407 |... ..688,594 ..3.875 |...... 4.126 ....08/11/2023 ...|....08/15/2033 ... .. 713,563
91282C-M-4 ... US Treasury Nt ,507,154 |... ..1,500,000 |... .. 1,544,766 |... .. 1,505,237 ......4.375 |...... 4.295 ... 11/729/2023 ... |....11/30/2030 ... 1,632,813
91282C-NM-9 ..... US Treasury Note ... ... 399,892 400,000 J..oeveiiiinnnnnns 403,531 |.oovviiiiiiienns 399,908 |....oevvvviiiinins fovviiiiiiinnnnn 16 | e 3.875 |...... 3.885 ...07/16/2025 ...|....07/15/2028 ...]|.. 407,750
0019999999. Subtotal - issuer credit obligations - U.S. government
obligations (exempt from RBC) 7,947,332 8,050,000 7,959,771 8,000, 187 13,330 XXX XXX XXX 42,679 210,938 XXX XXX 8,163,220
61746B-DZ-6 ..... [Morgan Stanley Sr Nt ..ovoceorerienescirsciciaieanas | D...... [ AGFE Jorin 748,463 |....ccnnnnnnnn 750,000 |ovvvvviiernennns 749,690 |.evvvvriiinnnnns 749,987 |ovvvvvvviiiiiiiins e U TTTTPP PP IRt 3.875 |...... 3.900 [ vvenn fooeeeiiiiinn 12,432 |ooveeeeeeennns 29,063 |....01/22/2016 ...|....01/27/2026 ...|.............. 764,531
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated) 748,463 750,000 749,690 749,987 181 XXX XXX XXX 12,432 29,063 XXX XXX 764,531
0489999999. Total - issuer credit obligations (unaffiliated) 8,695,7% 8,800,000 8,709,461 8,750,174 13,511 XXX XXX XXX 55,111 240,001 XXX XXX 8,927,751
0499999999. Total - issuer credit obligations (affiliated) XXX XXX XXX XXX XXX
issuer credit obligations 8,695,795 8,800,000 8,709,461 8,750,174 13,511 XXX XXX XXX 55,111 240,001 XXX XXX 8,927,751
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALLS .. 8,000,187 1B.. 1C..$ ... 1D 8 e TE .S e, TF L8 i, 168 s 749,987
1B 2A..$. . 2B.. 2C..$.
1C 3A..$. 3B.. 3C..$.
1D 4A .8 . 4C ..$.
1E 5A...$ ... 5C..$....
1F 6..... S
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating XXX XXX XXX XXX XXX XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating XXX XXX XXX XXX XXX XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient XXX XXX XXX XXX XXX XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis XXX XXX XXX XXX XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) XXX XXX XXX XXX XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities XXX XXX XXX XXX XXX XXX

2009999999 - Total long term bonds -

issuer credit obllgatlons and asset -

backed securities 8,695,795 8,800,000 8,709,461 8,750,174 13,511 XXX XXX XXX 55,111 240,001 XXX XXX 8,927,751 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1B..$.. TELS 1F ..
1B 2B ..$..
1C 3B..$..
1D 4B..% ..
1E 5B..%




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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

NONE

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

NONE

E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1

CcusIP
Identification

Description

3

Date
Acquired

4

Name of Vendor

5

Number of Shares
of Stock

Actual Cost

Par Value

8
Paid for Accrued
Interest and
Dividends

91282C-NM-9 .......

..|US Treasury Note

3.875% 07/15/28

....07/16/2025 ...

Bank of America BISD Dealer

0019999999.

Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC)

399,892

400,000

84

0489999999.

Total - issuer credit obligations (unaffiliated)

399,892

400,000

84

0499999999.

Total - issuer credit obligations (affiliated)

0509999997

Total - issuer credit obligations - Part 3

399,892

400,000

84

0509999998.

Total - issuer credit obligations - Part 5

0509999999.

Total - issuer credit obligations

399,892

400,000

84

1889999999.

Total - asset-backed securities (unaffiliated)

1899999999.

Total - asset-backed securities (affiliated)

1909999997.

Total - asset-backed securities - Part 3

1909999998.

Total - asset-backed securities - Part 5

1909999999.

Total - asset-backed securities

2009999999.

Total - issuer credit obligations and asset-backed securities

399,892

400,000

84

4509999997.

Total - preferred stocks - Part 3

4509999998.

Total - preferred stocks - Part 5

4509999999.

Total - preferred stocks

5989999997

Total - common stocks - Part 3

5989999998.

Total - common stocks - Part 5

5989999999.

Total - common stocks

5999999999.

Total - preferred and common stocks

6009999999 - Totals

399,892

84
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date

91282C-JS-1 ...|US Treasury Bonds  4.250% 12/31/25 ................. .. 12/31/2025 . | Maturity ....oooveeniiiins fooviinniininiiiiiiins Joeinnnns 1,050,000 |.......... 1,050,000 ......... 1,047,502 |......... 1,048,717 oo o 1,283 [ooiiiiiiiinniiiins | 1,283 |oveviiiiiiiinnn foeenns 1,050,000 foeoiiiiiinnnnns fovvvvninnnniiinnns foveiiiiiiiiiiinnns foviiininnnns 44,625 |..12/31/2025 .

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,050,000 1,050,000 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,050,000 1,050,000 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 4 1,050,000 1,050,000 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX
0509999999. Total - issuer credit obligations 1,050,000 1,050,000 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 XXX
1889999999. Total - asset-backed securities (unaffiliated) XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 4 XXX
1909999998. Total - asset-backed securities - Part 5 XXX
1909999999. Total - asset-backed securities XXX
2009999999. Total - issuer credit obligations and asset-backed securities 1,050,000 1,050,000 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 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 1,050,000 XXX 1,047,502 1,048,717 1,283 1,283 1,050,000 44,625 XXX




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

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



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon ...ccoooviiiiiiiinins New York, NY oo [ o i | cieeieeiesins foeeeiiesineeresnesnens 31,164 [ 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 31,164 | 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 31,164 [ XXX
0499999. Cash in company's office XXX XXX XXX XXX XXX

1. January....)o. 20,615 4 7. 10. October
2. February..| oo, 22,231 5. 8. August 11.  November...
3. March 20,863 6. 9. September 31,327 12.  December

E28
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0489999999. Total - issuer credit obligations (unaffiliated)
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations
...................... |Nationwide L0 T O O O 1 1 T P PPPPEC 1. 4 I FE PO pUUUNN P I - PP PPN
8409999999. Subtotal - qualified cash pools under SSAP No. 2 1,753,188 320
8589999999. Total cash equivalents (unaffiliated) 1,753,188 320

8599999999. Total cash equivalents (affiliated)

1,753,188

. Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

L




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE NATIONWIDE AFFINITY INSURANCE COMPANY OF AMERICA

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
2. Alaska ..
3. ArZONA ....oooiiiiieee
4. Arkansas ...,
5. California .
6.  Colorado ........coovririniniiiiiine
7. Connecticut
8. Delaware ........ .. 113,032
9. District of Columbia .........cccccccec.. DO |t coie | e o ereenies feeeeree e [ e
10, FlOrida ...cocoovvviieenienicieiicnne FL e ] e o i e [
11.  Georgia .....cccececeeeeeeveveveverereeenn. GA | 1C0.... [For protection of state's ph's ..o [ s e 119,780 e 117,947
12, HaWaii oo HE ] e o e e [
13, 1daho .....ccccoeeveveveeveeeeeeeeveeee D [ 1CO.LL [Workers compensation ..o feoeeccs s | 24,993 | 24,594
14. lllinois ... | U OO URUPE ROEOERROURRUR ISUREO U ERPRUPRRUR RPUOOTURERERRRRRNY
15, Indiana .......cccoeiiiiiiiiii e, IN e e | e [ree e sirees [erree e nree e eereeerre e e snne [eree e
16, 1OWA .o TA [ ] e [ e e [
17, Kansas ......ccceveeiieieeneeeeeeen, KIS [ | oot [ e nrees [ eree e sine [eree e
18.  Kentucky .....cccoooveiiiiiiiiiiiies KY oo | e [ e i [
19.  Louisiana .......cccceeoieeeeiieneeieeens LA [ | oottt [reennee s e e ssneeninnees |eerneennre e e e srreenee ereesir e e s e e e e nne [reeeee e
20. Maine ....ccocooveiiiiiii e ME |oiie ] e [ e [ e
21. Maryland ......cccoooviiiiiniienieee MD o] e e i [ [
22. Massachusetts ...........c.ccccceveeeen. MA | 100 [MUTETPTE o e oo [oereeeeens 159,791 | 157,310
23.  Michigan .......ccccooiiiiienienienee MI [ ] s o s [ [
24. MiIiNNesota .......ccoccveevieienieniens MN | e [ [ s [
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MBS [ ] e [ [ [ e
26.  MiSSOUN ...oovvieiieiiiiiicicccceic e MO [t ciiei] e [eae e e sresrenee [ erees e [ereer e
27. Montana ......ccceveeieeienieeeees IMT s | et ne e nee s [reeenneesnressneesinees |erree e e e e snre e e [eree e e e s e e snne [eree e
28. Nebraska .........cccoevieiiiciiiincnnn, NE [ i o [ e e [
29, Nevada .....ccoooeeeeeeeieeceeeee e NV e ] e re e [erre e e ennee s [eereeesre e s e e snne [ereere e eerees [
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31, New JEersey ......coceeveevenieenienienns N || e [ e e [
32, New MexiCo ......cccooevvvvevevrrerarannn NM |[....1CO.... [For protection of state's ph's ..o oo oo o 349,360 |...coveeee 344,012
33, New YOrK ..coocvriiiieiieneeiceies NY [ e | et e nee[eeerrr e erees [ e
34. North Carolina .........ccccccevevnnnnn. NC |[....1CO.... |For protection of state's ph's ....ccccoooeveii oo oo [ 324,405 |.............. 319,440
35. North Dakota .......cccccoeeiereennene ND e e | e [ree e e e srre s e e sinees |erree e e e s e e eeree e e e e e e e snne [ereerre e
36.  ONIO wooveeeeeeeeeeeeeeeeee et OH |....1C0.... |For protection of all ph's ..ccooooviveiiiec o 3,990,576 |............ 3,988,984 | e
37.  Oklahoma ......ccccceveiieiiiiieees OK oot e | et eree e e e e s e e nnne [reeeere e e e sreesnnees [erree s e nreeene eeeeee e
38, Oregon ....ccoevriiiiiiiiineeeees OR et IO [MUTEIPTE ettt frrccrnriies [ oo 949,548 |.............. 933,672
39. Pennsylvania .......c.cccoocevinienene PA o] e [ e i [
40. Rhode Island .........c.ccceeveiiinnens L PP RSP OO UR REOOP PP PPOOPR R PT PPN
41. South Carolina .......ccccceeveeneennene SC et i | e e e e snre s srnees e e e e e [eree s e e s e e e snne [eree e
42.  South Dakota .........ccccceuevveienennne SD e | e e s [ [
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 e ] s [ e [ e
57. Canada .......ccccooeeeneeiiiiiiens CAN  [eiie | ettt e e snnessnne [eneesinneesnneenneennnne [oeeerreesireenresnnees [eernee s e s enreeen eree e e
58. Aggregate alien and other .......... OT [ XXX XXX
59. Subtotal XXX XXX 3,990,576 3,988,984 2,801,539 2,756,368
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX oo | D0 O G RO ST RO U U RO UUTT RUTR RS TRURUSUSUUP ROURTORRT TR
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX
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