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Hum seems like NVRAM is not writeable at all. The first Installer stage adds a NVRAM entry
before it restarts the machine this entry is used to initiate the second stage. I am pretty sure
that your NVME isn't the problem at all and the same will happen if you use a SATA SSD which
is APFS formatted. Let's try something different since the earlier ROM versions often support
writeable NVRAM here is a modded F7 Version (initial Release the Board was shipped with): 
Z77PD3_HighSierra.F7.zip please give it a try and let me know if it works for you or not.
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