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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 1,741,009,819 [ [V 1,741,009,819 |............ 1,663,422,526
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 191,244,037 |.ooovviicrine, 1,426 |..ooovvnnne 191,242,611 | 187,815,684
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .recrnnen 4,438,735 ), cash equivalents
[T 24,953,326 ) and short-term
investments ($ ..o 1,039,599 ) oo
6. Contractloans (including $  ..oooovoviiiiiiicccee
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,962,685,518 |..ooocvevrricicinne 1,427 | 1,962,684,001 |............ 1,900,201,800
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 16,677,962 ..o [V 16,677,962 |...covvennne. 16,059,696
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 83,314,369 ..o [V 83,314,369 |....ccvnve. 63,062,205
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 65,418,102 |..vovveeeeeeeeeeeeeee [0 65,418,102 |..ocoveeenne. 64,804,540
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 1,258,507 oo (V1 1,258,507 |..coooveveneen 1,277,243
16.3 Other amounts receivable under reinsurance contracts ..........c..ccoceeeees oeeeiiiiiiiiiiininiee, (O T 0
17.  Amounts receivable relating to uninsured plans ............ccccocceeviiiiniiniiniencs [, [V RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccovovrirrenne 90,795 e 0
18.2 Net deferred tax asset .. ..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 4,355,738 |...oovvvne 1,800,000 |.....coveveenee 2,555,738 | 2,530,080
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 38,043,796 |......cconnnn. 34,077,119 | 3,966,677 |...covvevenee 3,225,146
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,250,202,211 |.ooieecienne 62,075,071 |........... 2,188,127,140 |............ 2,108,308,726
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 2,250,202,211 62,075,071 2,188,127, 140 2,108,308,726
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Other miscellaneous aSSEtS .......occocoooioioeoieeeeeeeeeeeeeeeee e |oreee e 3,966,677 |.oveeeeeeeeeeeeeeene [V 3,966,677 |.cocoveeeen 3,225,146
2502. Prepaid eXPENSES .....ccccvcviiiieieieiete ettt [oereeen e 34,077,119 (..o 34,077,119 | 0 [ 0
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 38,043,796 34,077,119 3,966,677 3,225,146




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...ccoovvviccninecnns (O ORI VPPN 509,283,371 |.....ccevnnee 530,623,389
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 12,562,646 |........cccccvnee 3,908,065
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 32,873,524 |.....cocune. 34,862,252
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, liCENSES @Nd fEES) ........ciiiiiiiiiii s
6. Taxes, licenses and fees (excluding federal and foreign iNCOME taXES) .......ccuiiiiiiiiiiiiiiiii e
7.1 Current federal and foreign income taxes (including $ .......cooovvveieiieeeeins
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 1,303,189,906 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ .o 0 for medical loss ratio rebate per the Public Health Service Act) ..........coececucueueeereces [evreeeinnceceies (U 0
10, AQVANCE PIrEMIUIM ....ouoivieietieieteeeeteeee s ettt eaetetes et et et e s et ess et es s et es et ess s es e s eseaseseasesess et es s et es et eseases e s et essesesseses st ese s eseasesessesensesessesens [ersesensebene et e aenbessrenennenn (01 0
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 70,075,418 |..coocveenne 53,696,284
13.  Funds held by company Under reiNSUIANCE trEALIES ..............ccccuruiieiiiiiieeieteteeieee ettt es et b s es s s s s besesess s s ss s s ettt nereaie 1,260,182 |...ccvvvriinne 1,252,905
14.  Amounts withheld or retained by company for aCCOUNt Of OtNETS ..........ccciiiiiiiiiiii e 0 oo 0
15.  Remittances and items not allocated ... ... 301,551
16.  Provision for reinsurance (including $ 22,450,000
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceeiieuruereieiieieieieie ettt sens e 44,425,444 |................. 11,656,902
20, DEIIVALIVES ... R R R R R R R R R e eee e eee s
21. Payable for securities ..
22, Payable fOr SECUMLIES IBNAING ..........cvevevivieieieeieieteteteteeee et ettt et et et esee s e et et et e tetesesese s et eses et eb et essss s esss et esesesessss s esssesesesesesessassssseses et st et et bbbttt b b (U 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiieiee ettt s e e nes |ore sttt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena (492,960,523) (502,051,450)
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 200,049,868 156,699,899
27. Protected cell liabilities
28.  Total lIabiliies (LINES 26 BNGA 27) .....cvvvuieirieeriiiiiieeeteteisesesesete st sessse bttt ss st sese st sesssese st ss s st be b st s sesebese st sn et ebesesssssnsssesesassnsafecsesessraneen 200,049,868 |............... 156,699,899
29. Aggregate write-ins for SPECIal SUMPIUS FUNGS .........cocvoviviviieiciceieicee ettt sttt es et st seseas s s s s sese et s eeerenenis 413,960,575 |.....ccecvnnee 416,158,727
30.  COMMON CAPIAI STOCK ......oeveveeeeeeeeceeece ettt s et e e e e e e e e s s s s e s et e s sssesa s s s seseseseanasasasassasesessanssananssssasssssnansnnsna|esesesesenenea 53,566,360 |................. 53,566,360
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34.  Gross paid in and CONHDULEA SUIPIUS .........c.oeiuiiieeeeeeeeeeeceeeeeete et ee et es s s seseseaessssesesseeseessesessseasasssesesesessesanasand|eeseesenens 1,423,436,99% |........... 1,423,436,994
35.  UN@SSIGNEd fUNAS (SUMPIUS) .......vcvvieieieiiieeietetet et et et ettt ettt st e s et es e s e s et s et e s et eseas s ssesss et esesesess s ssasesesesesesnan s esssasesesesesnanesesereteiranaea 97,113,343 | 58,446,746
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 1,988,077,271 1,951,608,827
38. Totals (Page 2, Line 28, Col. 3) 2,188,127,140 2,108,308,726
DETAILS OF WRITE-INS
2501. Retroactive reinsurance reserve ceded = NICO ...ttt (494,223,322)|.............. (513,551,247)
2502. Retroactive reinsurance reserve ceded — AlISTATe ... e (37,357,534) ... (39,555,687)
2503, PaYahle 10 NTCO ...ttt bbbttt ettt s 38,620,333 |...ooviernne 51,055,484
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) (492,960,523) (502,051,450)
2901. Special surplus fund - NICO retroactive reinsurance CEAEd ............cooooioioiiiiiiicieiciieiiee ettt e 376,603,041 | 376,603,041
2902. Special surplus fund - Allstate retroactive reinsurance Ceded ...........cocoooiiiiiiiiieiiieeceeeee e o 37,357,534 ..o 39,555,687
201 TSP SSTT
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
720 72T TSRS SRS
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ............ 1,052,415,933 ) oo 945,431,600 |................ 811,770,581 |............ 1,708,758,090
1.2 Assumed (written § ... 137,541,165 ) oo s 88,209,761 |....coovuenne 82,898,553 |.....occvvenvee 175,172,955
1.3 Ceded (written $ ..1,033,641,361 |.. ..894,669,134 |... ..1,883,931,045
1A Net (WHten $ oo 0 ) e e (O T LU 0
DEDUCTIONS:
2. Lossesincurred (current accidentyear § oo 0)
2.1 DIFECE ..ttt e 499,914,817 |...ocoevvee 298,159,474 | 869,315,579
2.2 ASSUIMEA .ottt bttt bttt ettt ...85,970,818 |.. ...57,309,026 |... . 104,219,068
2.3 COABM ...ttt o ..593,988,670 |.. ..361,182,986 |... ..940,020,637
... (8,103,035)]|.. ... (5,714,486)|... ... 33,514,010
3. Loss adjustment @XPENSES INCUITEA ..........coovrueveveiiiieeeeeseiisesesesesss et s se s s s sssesessssssess |oeecesssesssenees 7,313,840 |..oooecenee 5,988,245 |......co....... 18,473,462
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviiuereeereiieeeiesesessssesesesessssssssesesessssssssesessssssssesens |eosessesesecnenns (3,064,445)].....coceenee. (3,196,433)|.....ccccuvee. (2,860,587)
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ....c.cueueiiiiiieieieeeeeeeieieieee e e 3,853,641 | 2,922,674 |................ (49,126,886)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 35,647,812 |.ceie 32,207,729 |oeiene. 67,550,791
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccccovvvviiriccns 0 e (179,482) (181,630) (1,834,537)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 35,468,330 |..covrienne 32,026,099 |.....cccvnenee 65,716,254
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
B 0 amountcharged off § oo 0 ) e e (O O (N 0
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiicie e (O O 0 [ 0
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s 0 0 49,875,049
15.  Total other income (LINes 12 throUGh 14) ......c.cuviierieriinniiceinrnesieiere st eeseenenns 0 0 49,875,049
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 39,321,971 | 34,948,772 |, 66,464,417
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .....ocurveueiiieeeieieieiceieiese e e 39,321,971 | 34,948,772 ..o 66,464,417
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 5,629 33,697 2,199
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 39,316,342 34,915,075 66,462,218
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 1,951,608,827 1,843,095,800 1,843,095,800
22, Netincome (from LiNE 20) ........ccceriiririririeieieieririiesesesiete et sesse e sesesesesesessssesesesesessssssssssesesesessssnns [eesesenenssenees 39,316,342 |.ceere 34,915,075 oo 66,462,218
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .........ccceeeee. (289,486) . (528,836))... 21,928,960
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies +(530,295) [ 673,341 oo 653,579
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (9,073,086)|.. ... 29,463,520 |... ... 23,030,583
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccoviiiiiiiiiiiiiici e e 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt 0
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........cuiiiiiiiiiiiiiine s 0
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 36,468,444 50,351,385 108,513,027
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,988,077,271 1,893,447,185 1,951,608,827
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401. Retroactive reinsurance reserve development ceded — NICO ......cococooviviieiiiieiieieeciceceeecceeeceeeee e [V [0 49,875,049
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 49,875,049
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ..........ccuiuriiuriiiriiieiceisieis et sensiens [oesineeiineeiinens (3,873,031) [ 165,686 |...........c.... (2,735,752)
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 33,265,250 |........c.c.... 31,786,111 [ 66,634,120
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 0 0 0
4. TOtal (LINES 110 3) oottt 29,392,219 31,951,797 63,898,368
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane (3,894,962) ... (10,152,864)|................ (20,360,448)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 6,238,122 |.ccire 3,584,870 |....ccevnnee 16,113,825
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 5,629 33,697 35,544
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 2,348,789 (6,534,297) (4,211,079)
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 27,043,430 38,486,094 68,109,447
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 54,612,531 |. 51,208,542 |. 91,096,960
12.2 Stocks .............. 0. 0. .0
12.3 Mortgage loans ... .0 | 0. .0
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (628,532)....cecvceeiinne 500,720 |oerricirinins 514,343
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 0 184,663 184,614
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 53,983,999 |....ccovernnnn. 51,893,925 |.ocoveennen. 91,795,917
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 131,364,982 |....cccceevneee 63,681,064 |................ 139,070,604
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 0 0 154,827
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 131,364,982 63,681,064 139,225,431
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (77,380,983) (11,787,139) (47,429,514)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 31,805,623 (6,667,455) (3,181,108)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 31,805,623 (6,667,455) (3,181,108)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (18,531,930) [.covveceenne 20,031,500 |..oovereenne 17,498,825
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 48,963,590 |.....cccvuenvne 31,464,765 |................ 31,464,765
19.2 End of period (Line 18 plus Line 19.1) 30,431,660 51,496,265 48,963,590
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash acquisition of bonds and stocks = COST ......ccoiviiiiiiiiiiic e [ 785,107 | [0 154,827




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

There have been no significant changes to the following December 31, 2023 Annual Statement notes: 1(B, C1-5, C7-13), 2-4, 5(A-C, D2-3,
E-R), 6-19, 21(A-B, D-H), and 23-36.

The Continental Insurance Company (CIC or the Company) is a wholly-owned subsidiary of Continental Casualty Company (CCC), which
is an indirect wholly-owned subsidiary of CNA Financial Corporation (CNAF). Loews Corporation (Loews) owned approximately 92% of the
outstanding common stock of CNAF as of June 30, 2024.

Other related entities include American Casualty Company of Reading, Pennsylvania (ACCO), Bantry Insurance Company (BIC), CNA
Insurance Company (Europe) S.A. (CICE), CNA Insurance Company Limited (CICL), Columbia Casualty Company (COL), Hardy
Underwriting Bermuda Limited (Hardy), Inverin Insurance Company (lIC), National Fire Insurance Company of Hartford (NFI), Surety
Bonding Company of America (SBCA), The Continental Insurance Company of New Jersey (CNJ), Transportation Insurance Company
(TPI), Universal Surety of America (USA), Valley Forge Insurance Company (VFI), and Western Surety Company (WSC).

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

C.

Accounting Practices

The accompanying financial statements of CIC have been prepared in conformity with accounting practices prescribed or
permitted by the Commonwealth of Pennsylvania (Pennsylvania). Pennsylvania requires its domiciled insurance companies to
prepare statutory basis financial statements in accordance with the National Association of Insurance Commissioners Accounting
Practices and Procedures Manual (NAIC SAP), subject to any deviations prescribed or permitted by Pennsylvania. In the opinion
of management, these financial statements include all adjustments, consisting of normal recurring accruals, necessary for the fair
presentation of the statutory financial position, results of operations and cash flows.

The Company has obtained approvals pursuant to SSAP No. 62R, Property and Casualty Reinsurance, paragraphs 87 and 88 in
conjunction with its 2010 loss portfolio transfer (LPT) with National Indemnity Company (NICO) further discussed in Note 23.
These approvals allow the Company to aggregate all third-party asbestos and environmental pollution (A&EP) reinsurance
balances administered by NICO in Schedule F and to utilize the LPT as collateral for the underlying third party reinsurance
balances. In accordance with paragraph 121 of SSAP No. 62R, the impact of these approvals is a surplus benefit of $62 million.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and

permitted by Pennsylvania as of and for the six months ended June 30, 2024 and as for the year ended December 31, 2023 is
shown below.

SSAP# F/SPage F/SLine#  June 30,2024  December 31,2023

Net income

1) CIC state basis (Page 4, Line 20, Columns 1 & 2) $ 39,316,342 § 66,462,218
2) State prescribed practices that are an increase/(decrease) from NAIC SAP N/A N/A N/A — —
3) State permitted practices that are an increase/(decrease) from NAIC SAP N/A N/A N/A — —
4) NAIC SAP (1-2-3=4) $ 39,316,342 § 66,462,218

Surplus
5) CIC state basis (Page 3, Line 37, Columns 1 & 2) $ 19880772711 $§  1,951,608,827
6) State prescribed practices that are an increase/(decrease) from NAIC SAP

SSAP 62R 62R 3 16 62,051,242 62,051,242
7) State permitted practices that are an increase/(decrease) from NAIC SAP N/A N/A N/A — —
8) NAIC SAP (5-6-7=8) § 1,926,026,029 §  1,889,557,585

Accounting Policies

6. Loan-backed securities with NAIC designations 1 and 2 are stated at amortized cost, whereas, those with NAIC
designations 3 through 6 are stated at the lower of amortized cost or fair value. However, certain legacy, non-agency loan-
backed securities that closed prior to January 1, 2013 are stated at either fair value or the lower of amortized cost or fair
value depending on the relationship between the amortized cost of the security and modeled price points provided by the
NAIC. The Company recognizes income for loan-backed securities using an effective yield based on anticipated
prepayments and the estimated economic life of the securities. When estimates of prepayments change, the effective yield
is recalculated to reflect actual payments to date and anticipated future payments predominantly using the retrospective
method. Unrealized gains (losses) resulting from loan-backed securities that are carried at fair value are credited or charged
to unassigned surplus, net of the effects of income taxes.

Going Concern

Based upon its evaluation of relevant conditions and events, management did not have substantial doubt about the Company’s
ability to continue as a going concern as of June 30, 2024.

Note 5 - Investments

D.

Loan-backed Securities

1. Prepayment assumptions for loan-backed securities were obtained by researching broker/dealer survey values, analyzing
recent trends from remittance reports, and developing internal estimates.



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

4.

The following table summarizes the aggregate gross unrealized losses of loan-backed securities based on the difference
between fair value and amortized cost as of June 30, 2024.

a. The aggregate amount of unrealized losses

1. Less than 12 months $ 1,474,951

2. 12 months or longer 40,101,985
b. The aggregate related fair value of securities with unrealized losses

1. Less than 12 months $ 78,755,546

2. 12 months or longer 303,600,945

The assessment of whether an OTTI loss has occurred on a loan-backed security incorporates both quantitative and
qualitative information. The Company considers its intent and ability, at the reporting date, to retain its investment for a
period of time sufficient to recover the amortized cost basis. The Company also considers results and analysis of cash flow
modeling for loan-backed securities. The focus of the analysis for loan-backed securities is on assessing the sufficiency and
quality of underlying collateral and timing of cash flows based on scenario tests.

Note 20 - Fair Value Measurements

Fair value is the price that would be received upon sale of an asset or paid to transfer a liability in an orderly transaction between
market participants at the measurement date. The following fair value hierarchy is used in selecting inputs, with the highest priority
given to Level 1, as these are the most transparent or reliable.

Level 1 - Quoted prices for identical instruments in active markets.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are
not active; and model-derived valuations in which all significant inputs are observable in active markets.

Level 3 - Valuations derived from valuation techniques in which one or more significant inputs are not observable.

A&B.

Assets and Liabilities Measured at Fair Value

1.

The following table provides information about the Company's assets measured and reported at fair value as of June 30,
2024. The Company had no liabilities measured and reported at fair value as of June 30, 2024.

Net Asset
Level 1 Level 2 Level 3 Value (NAV) Total
Assets at fair value
Bonds - Industrial and miscellaneous $ — § 10450850 $ — 3 — $ 10,450,850
Total assets at fair value/(NAV) $ — § 10450850 § — 3 — $ 10,450,850

The Company had no Level 3 securities measured and reported at fair value as of June 30, 2024.

The Company had no transfers into or out of Level 3 securities during the three months ended June 30, 2024. The
Company's policy is to recognize transfers between levels at the beginning of quarterly reporting periods.

Prices may fall within Level 1, 2 or 3 depending upon the methodology and inputs used to estimate fair value for each
specific security. In general, the Company seeks to price securities using third-party pricing services. Securities not priced
by pricing services are submitted to independent brokers for valuation and, if those are not available, internally developed
pricing models are used to value assets using a methodology and inputs the Company believes market participants would
use to value the assets. Prices obtained from third-party pricing services or brokers are not adjusted by the Company.

The following section describes the valuation methodologies and relevant inputs used to measure different financial
instruments at fair value, including an indication of the level in the fair value hierarchy in which the instruments are generally
classified.

Bonds

Level 1 securities include highly liquid government and exchange traded bonds, valued using quoted market prices. Level 2
securities include most other securities as the significant inputs are observable in the marketplace. All classes of Level 2
securities are valued using a methodology based on information generated by market transactions involving identical or
comparable assets, a discounted cash flow methodology, or a combination of both when necessary. Common inputs include
prices from recently executed transactions of similar securities, marketplace quotes, benchmark yields, spreads off
benchmark vyields, interest rates and U.S. Treasury or swap curves. Specifically for loan-backed securities, key inputs
include prepayment and default projections based on past performance of the underlying collateral and current market data.
Securities are primarily assigned to Level 3 in cases where broker/dealer quotes are significant inputs to the valuation and
there is a lack of transparency as to whether these quotes are based on information that is observable in the marketplace.
Level 3 securities also include private placement debt securities whose fair value is determined using internal models with
inputs that are not market observable.

6.1



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Aqggregate Fair Value of Financial Instruments

The following tables provide the aggregate fair value, statement value, and level within the fair value hierarchy of the Company's
financial instruments in their entirety as of June 30, 2024 and December 31, 2023.

Aggregate fair Admitted Net Asset Not Practicable

June 30, 2024 value assets Level 1 Level 2 Level 3 Value (NAV)  (Carrying Value)
Bonds $ 1,609,150,936 §1,741,009819 § 6956483 § 1,515409,233 § 86,785220 § — 8 -

Aggregate fair Admitted Net Asset Not Practicable

December 31, 2023 value assets Level 1 Level 2 Level 3 Value (NAV)  (Carrying Value)
Bonds § 1,538,545532 § 1663422526 § 7,909,501 § 1442143828 § 88,492,203 § — 3 -

The fair value of bonds is based on the methodology described above.

The carrying amounts for cash, cash equivalents, and short-term investments, investment income due and accrued and certain
other assets and other liabilities approximate fair value due to the short term nature of these items. These assets and liabilities
are not listed in the table above.

D. The Company was able to estimate the fair value of all its financial instruments as of June 30, 2024.

E. The Company did not measure any financial instruments using the NAV practical expedient pursuant to SSAP No. 100R - Fair
Value as of June 30, 2024.

Note 21 - Other Items
C. Other Disclosures

Uncollected Premium and Agents' Balances Due from Controlled or Controlling Persons

The Company did not have any material uncollected premium and agents' balances due from controlled or controlling persons as
of June 30, 2024.

Note 22 - Events Subsequent

Subsequent events were considered through August 7, 2024, the date the statutory statements were issued.

6.2
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes [ X] No[ 1]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 21175
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiin. Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccoceiiiiiiiiiiiiceeccn 12/31/2023

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............cccoceveveeevecceerereeeneceennns 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

date). ........ 07/27/2020
By what department or departments?
Pennsylvania INSUraNCe DEPAITMENT .........ciuiiiiiii ittt ettt ettt sttt e bt e bt e bt e bt e bt ea bt ea et ea et eRe e £E e e eE e e b e e bt e a ke ea bt ea bt emeeeheeeheeabeenbe e beebeenbeanneannn
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........ooiviieeeeeeeeeeeeee ettt e ettt e s e e e s e e e as s e st es e e e e e e e e et et et e e e eea e s s st eseseaeseaeeesnsannseenenanaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAI
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........veueueieiiieieieieiieeeeie ettt sttt ettt sesnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............ccooieiiiiiiiiiiiecieeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1

Name of Custodian(s)

2

Custodian Address

JPMorgan Chase Bank, N.A. ..o

10 S. Dearborn, Chicago, Illinois 60603-2300

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee.
If yes, give full information relating thereto:

Yes

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1

Name of Firm or Individual

2
Affiliation

Loews/CNA Holdings, Inc.
lagreement

, as party to investment facilities and services

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........ccociiiiiiiiii

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooeviviiiiiicicicicces

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

Yes [ X ]

[ 1]

Yes [ ]

Yes [ ]

No [ ]

No [ X ]

No [ ]

No [ ]

1

Central Registration
Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

Registered With

Investment
Management
Agreement
(IMA) Filed

5

Not a Registered Investment

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? .......c...o ittt ettt et e e st e st e be et e e s e e e e eneeeneeeneeaneenneenen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUNLIES? .........oo ittt ettt ettt ettt sae e sh e e s bt e sbeeabe e bt eabeeabeaabeeaeesaeesaeesbeesbeenbeens

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:

a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccceiei.

7.2

Advisor
Yes [ X ]
Yes [ ]
Yes [ ]
Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT .......cuiietetctceeeee ettt vt et sae ettt e e et et et et e asse et e s s ese s et et esess s e s es et eseb et essae s eses et esesesesesesees a2 e s et et et esesess s es e st et et esese st s esesesebebes £t eeee e e R e R b ettt ettt bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........vveieeeceieeece ettt ettt et et eae s sttt e s e s e s e s e s sas st s et et esesessssas st et et eseseses s s s s s et e s esesessas s seseseseseasasas oo ee b b ebee et et a e e e bbbttt et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiiiieeeteseeeseaeeeeeteteseteseasse s sesesesesesessssasssesesesesessasassssesesess Seesesebestatat et st eeeb bbb eeeae et neseee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......iviveviiiececteteiee ettt ettt ettt s ettt e s bbb s st b b st e s s bbb s e s bbbt eb bt ese b s s s Yes[ ] No[ ]
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SCHEDULE F - CEDED RE

1

NAIC
Company Code

2

ID
Number

INSURANCE

5 6 7
Effective
Certified Reinsurer Date of
Rating Certified Reinsurer
Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 10,551,713 | 9,307,243 |...ccccocene 1,871,366 |..cocone.. 1,962,279 |............. 29,321,779 |.cocnee.. 30,526,244
2. Alaska ......cccocoeeeeee . AK | [ ISR 811,685 [....cccoevnee 384,019 [ 177,309 | 105,728 |............... 2,976,521 | 2,828,729
3. Arizona......ociiit. AZ e [ IS 20,323,521 |............. 19,307,028 |.............. 6,420,659 |.............. 5,658,125 |............. 61,309,972 |............ 46,260,894
4. Arkansas ... . AR s Lo e 9,034,113 |..cooeee 6,960,648 |....ococveeenne 581,563 |...ccvevene 629,597 |.............. 17,944,514 |.............. 16,470,301
5. California .......cccceceeece.. CA | [ T 135,986,103 |............ 123,230,740 |.............. 36,461,762 |.............. 40,912,300 |............ 350,118,944 |............ 296,175,515
6. Colorado ....... L. ....18,439,597 |.. .. 15,161,219 |.. .. 2,489,943 |.. ..5,458,265 |.. ....48,309,763 |.. ....40,390,781
7. Connecticut ........ccc..... CT e [ I 12,060,046 |............ 12,201,109 |............... 2,256,411 | 9,717,89% |............. 42,888,919 |............. 30,924,117
8. Delaware ............cc.ec.... DE |eeeiis Lo e 1,686,823 |..ocoeeenne 1,414,143 | 4,697,671 |..ccvevee. 91,986 oo 4,975,647 |..ococe 8,305,805
9. District of Columbia .....DC |-......... Lo e 3,392,040 |.............. 3,464,819 |...cooee 256,904 |..................429,860 |.............. 15,306,171 |............. 12,542,317
10.  Florida .....ccocovevviiens FL [ [ T 101,976,912 |............. 86,858,607 |.............. 31,858,647 |.............31,919,555 |........... 152,795,273 |............ 116,307,485
11.  Georgia . ...GA L. ....33,225,314 |.. 25,784,729 |.. 16,460,595 |.. . ....49,041,833 |.. ....45,108,813
12.  Hawaii ... LLHE Lo e 1,394,213 | 2,736,614 |...coooee 810,420 |.................... 10,783 [.............. 22,626,578 |.............. 6,958,683
13. Idaho..... LD [ Lo e 3,453,010 |............... 3,570,558 |.............. 2,867,132 | 357,205 |oeveieaee 6,057,026 |............... 4,133,539
14, lNOIS ..o | I RO [ I 48,068,864 |.............. 43,154,436 |.............. 18,936,956 |............... 8,436,379 |........... 214,087,932 |............ 174,271,360
15. Indiana ......cccccoeeenne IN e Lo forriis 13,319,804 |............ 10,046,900 |............... 6,587,894 |............... 6,899,367 |.............. 24,275,967 |............. 23,181,015
16. lowa ...... A L. ..5,384,623 |.. ..4,396,505 |.. 544,180 |.. 414,235 |. 113,302,047 |.. ..9,572,324
17. Kansas .. L KS Lo e 6,655,637 |............... 4,701,242 |............... 1,897,277 | 1,113,891 |............. 17,616,363 |.............. 17,123,059
18. Kentucky ... CKY e Lo forriis 12,545,274 |............. 10,245,296 |............... 1,714,746 |............... 2,501,202 |............. 38,456,392 |............. 37,779,563
19.  Louisiana ........c.ccoceeene LA [ Lo forriis 15,217,603 |............ 14,542,054 |.............. 6,841,403 |............... 7,751,468 |.............. 58,742,008 |.............. 42,987,193
20. Maine ....ccooeveeiies ME [ooenee. Lo e 1,351,148 | 1,246,629 |..oooovecicnne 647,686 |................. 762,646 |.............. 6,070,217 |ocveveeeee 7,316,078
21. Maryland ....... ... MD L. .15,316,157 |.. 13,894,114 |.. .. 3,974,298 |.. ..6,172,925 |.. 75,713,971 |.. .64 557,878
22. Massachusetts . L MA | Lo forrin 24,410,574 |............. 25,052,089 |........c..c... 3,128,801 |...ocovee 4,608,308 |.............. 76,808,792 |............. 73,397,943
23. Michigan ....... ML e Lo forriis 21,097,328 |............. 20,112,992 |............. 10,002,085 |............... 5,752,962 |............ 196,871,450 |............ 195,837,989
24. Minnesota .........cccccune MN [ Lo forriis 12,155,754 | 9,455,772 |...cooonc.. 1,292,762 |.cooveveeen 838,758 |............. 66,510,989 |.............. 60,183,719
25.  MissisSippi ....ccccceeriene MS | Lo e 4,252,663 |.............. 5,346,806 |............... 4,193,488 |.....ococvevnee 914,143 |............ 24,405,457 |............. 24,376,386
26. Missouri .... ..MO |.. L. .16,377,336 |.. .13,318,643 |.. .. 3,386,971 |.. .. 3,829,454 |.. .68,385,407 |.. 66,805,612
27. Montana .... W MT e Lo e 2,030,015 |..coovneeeee. 1,601,219 | 770,743 |............... 1,220,127 (..o 7,917,245 |.............. 7,134,558
28. Nebraska .. .NE | Lo e 3,391,535 [ 2,279,249 |.............. 1,067,014 |............. 1,147,556 |.............. 6,589,131 |...ccvcoe. 8,449,060
29. Nevada ... NV o Lo forriis 12,755,027 |...ocnece. 10,952,939 |..cccooeeneee 9,661,494 |............ 11,068,593 |.............. 24,048,167 |.............. 17,917,260
30. New Hampshire .......... NH [ Lo e 1,847,400 |..ocoeneeee 2,016,477 |ooene 287,289 |...ceveee 140,983 |.............. 9,765,808 |............... 8,843,184
31. New Jersey ...... L. 42,118,214 |.. .38,364,856 |.. 19,648,509 |.. ..8,572,093 |.. ..223,924 517 |. ..201,124,881
32. New Mexico ................NM [.......... Lo e 6,650,777 |............... 5,810,359 |...ccveeene 1,694,024 |.............. 1,780,559 |............. 15,170,427 |.............. 13,707,082
33. New YorK ....cccoeeveeee. NY [ Lo forred 67,180,399 |............. 55,799,689 |............. 29,265,167 |.............. 18,647,739 |............ 283,564,706 |........... 297,050,597
34. North Carolina ............NC [.......... Lo forriis 14,473,749 |.............. 9,804,955 |.............. 2,746,782 |............... 1,654,752 |............. 27,161,328 |.............. 21,650,439
35. North Dakota ..............ND  [.......... [N ISR 590,951 [..coveiine 833,061 |.ccvreeee 261,944 (...cocooee 824,925 |.............. 2,240,173 | 2,673,429
36. Ohio ...ccceenee L. .36,438,836 |.. .30,032,050 |.. .. 4,265,633 |.. . 4,718,779 |.. ..106,354,866 |.. 74,059,771
37. Oklahoma ........c.eoee... OK [ [N ISR 18,041,825 |.............. 16,723,161 |........... 19,006,106 |............... 9,687,284 |.............. 25,590,923 |............. 32,009,074
38. Oregon ........ccceceeeeeeen. OR [ Lo forriis 11,638,678 |.............. 9,750,180 |.............. 10,812,359 |............... 5,608,814 |............. 30,234,816 |............. 35,044,352
39. Pennsylvania ............PA |[........ Lo frre 46,695,113 |............. 43,615,783 |.............. 12,842,730 |.............. 23,074,970 |............ 135,249,045 |............ 116,362, 129
40. Rhode lsland ............ Rl |oecene Lo e 3,961,268 |............... 3,113,023 ..o 501,847 |..cooveeee 359,972 | 5,675,542 |..cococune. 4,026,030
41. South Carolina . ...SC L. 6,717,111 |.. ..6,384,642 |.. , .. 1,495,065 |.. 18,584,868 |.. 14,622,334
42. South Dakota ... .SD | [N ISR 926,306 |..ocveeeenee 750,775 |oeeeeeeenes 40,114 | 238,935 | 2,332,025 |.cooveen 3,416,264
43. Tennessee ... TN e Lo forriis 13,828,549 |............. 10,534,225 |............... 4,470,630 |............... 3,125,083 |.............. 43,586,388 |............. 41,468,808
44, TexXas ....ccccevveveviie TX e [ IR 101,321,611 |.............. 83,734,839 |............ 29,002,177 |............. 26,742,886 |............ 255,365,940 |............ 206,169,335
45, Utah ...ccoocoeeeeeeeee. UT e Lo oo 6,241,354 |............... 5,350,562 |........c...... 1,292,962 |.coovveeee 664,639 |............ 14,645,845 |.............. 11,377,245
46. L. ..2,269,985 |.. .. 1,379,463 |.. ..1,395,955 |.. 161,261 | 2,059,250 |.. .. 2,795,528
47. Virginia ....c.oooeveeveeeee . VA e [ IS 26,263,315 |............ 18,949,620 |.............. 4,366,829 |............... 2,934,075 |cocveee 60,005,542 |.............. 52,326,414
48. Washington ............... WA |......... [ IS 30,629,407 |............. 30,866,945 |............. 11,734,319 |[............. 13,543,822 |............ 108,382,479 |.............. 86,262,907
49. West Virginia ............. WV | Lo oo 1,101,088 |.............. 1,326,298 |...cocvveeee 524,487 |......cone.... 839,678 |.......c...... 3,241,604 |............... 2,230,379
50.  Wisconsin ......ccoeeeee. W e [ IS 28,225,3% |............ 22,668,665 |............. 11,188,722 |............... 6,318,972 |.............. 53,920,072 |............. 55,526,073
51. Wyoming L. ..94.782 |.. ..100,432 |.. 417,486 |.. ..307,965 |.. ..(23,732)
52.  American Samoa . Neees e O e 0 e O e O e 0 e 0
53. Guam ......c..... Lo i 64,188 [ 402,005 | [0 R 1,750,000 |.............. 2,735,642 |............... 1,482,377
54. Puerto Rico Lo e 132,136 [ 289,681 |.............. 2,388,860 |............... 2,697,255 |....cocvee 4,756,165 |............... 4,416,342
55. U.S. Virgin Islands ...... VI Lo e 6,750 [ 12,069 [ [0 (01 195,353 [ 165,079
56. Northern Mariana
ISIands ......cccoveveveeee . MP e L i 8,462 [l 3,321 | [0 0
57. Canada .......cccccooeeeee. CAN [ N fo00591,292 | 580,720 |.. e (1,567) | 0.
58. Aggregate Other Alien OT |......XXX.......}.ccce....... 17,680,840 |............. 18,454,904 |............. (1,969, 131)]....ccvvenvne 8,568,236
59. Totals XXX 1,052,415,933 918,375,558 348,486,895 314,493,340 3,304,185,594 2,912,174,024
DETAILS OF WRITE-INS
58001. ZZZ Non-admit foreign ......|....... XXX | 10,630,640 |.............. 12,377,158 |.oicie 1,169,705 |.............. 2,047,425 |............ 42,618,894 |............. 39,585,368
58002. ZZZ Defense Based Act
(DBA) e o D.0,0 G TN 2,245,772 ... 1,818,307 |........... (12,768,468)|............... 4,526,655 |............. 95,412,329 |.............. 83,279,523
58003. ZZZ Other North American
Territories ..oovvvvcvccccovnnee DL 0.0 G T 1,396,738 |............... 1,177,000 |...ocvovneee 9,306,271 |...cvovee. 200,000 |............... 3,380,577 |.oenneee. 8,647,815
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......cccccceeees oo XXX 3,407,690 |.............. 3,082,440 |.....cooenveee 323,362 |.ccveeannn 1,794,156 |.............. 4,168,180 |.............. 3,726,788
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 17,680,840 18,454,904 (1,969,131) 8,568,236 145,579,981 135,239,495
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovviiies wenee 55 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.cocevevvevens ceeene 0
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiiie e oeenes 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 2

10
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PART 1 - ORGANIZATIONAL CHART

STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

92% DE ! H : !
~ DE CNA Financial Corp. : Organizational Chart as :
Loews Cormoration (CNAF) : !
13-2646102 366169860 | of June 30, 2024. |
\ ! See page Q11.1 for footnotes. ;
100% NY
100% DE The Continental
1897 LLC Corporation
13-2704346 13-2610607
I
100% IL
o
100% GBR 100% BMU mMCNAHam GBR 100% i Continental Casualty
CNA Services (UK) Hardy Underwriting International Se):vices CNA Solution, Inc. Company (CCC)
Limited Bemuda Limited Limited 52-1737576 NAIC# 20443
36-2114545
100% IL 100% PA 100% PA 100% IL
- . . . 100% BMU ° 100% AZ °
Financial Services American Casualty Co. The Continental Insurance i ) Inverin Insurance
100% ~GBR Representatives PG, of Reading, PA ch;t:mRocnk IEismuirtzr:jce Company (CIC) CNAWarmnty Services, Company
| Hardy Underwriting Inc. NAIC# 20427 98 0171355 NAIC# 35289 Inc. NAIC# 36153
Limited 30-0200012 23-0342560 13-5010440 90-0715799 06-1286276
98-0166351 [
R
100% PA
100% BMU Valley Forge Insurance 100% AZ 100% NJ 100% FL 100% IL
5 Continental Company CNA National Wamranty The Continental Insurance CNA Warranty Services Bantry Insurance
100% _GBR Reinsurance Corp. NAIC# 20508 Corporation i Co. of New Jersey of Florida, Inc. Company
Hardy (Underwriting International, Ltd. 23-1620527 36-4034956 NAIC# 42625 35-2477734 NAIC# 25232
Agencies) Limited AA-3190065 222476313 22-3398993
100% IL
Columbia Casualty
Company
30% BMU NAIC# 31127 100% FL .
Bishophouse, Limited 47-0490411 || CNA National Wananty L | 100% NY
Corp. - Florida IDBI Managers, Inc.
100% L 36-4124829 13-3081396
National Fire Insurance
Company of Hartford
NAIC# 20478 100% NJ
06-0464510 Continental Service
. Plan, Inc.
100% IL 22-3188117
Transportation
Insurance Company
NAIC# 20494
100% IL
36-1877247 Ll Continental Service
Provider, Inc.
72.72% GBR 22-3875980
CNA Europe Holdings
Ltd. (1)
‘ 100% IL
100% GBR Preferred Protection
CNA Insurance — Services LLC
Company Limited 82-4314277
AA-1121106
100% GBR 100% LUX

Maritime Insurance
Company Limited

CNA Insurance
Company (Europe) S.A.
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

(Continuation from page 1 of companies owned by Continental Casualty Company)

100% IL
Los Lunas Center, Inc.
36-3886005

100% sD
Westem Surety Company
NAIC# 13188
46-0204900

100% IL
Pencil Factory LLC
81-2918001

]

100% SD
Surety Bonding Company
of America
NAIC# 24047
46-0417363

100% IL
1200 North VA LLC
84-2391465

100% SD
Universal Surety of
America
NAIC# 13200
76-0090463

100% IL
Aurora Centennial LLC
88-0948869

100% IL
Deer Park Liberty LLC
92-3196989

100% DE
Forum Louisville Land, LLC
93-3923437

100% NV
CNA ClaimPlus, Inc.
16-1633560
100% DE
CNARealty LLC
36-2791009
100% IL
Windsor BP, LLC
61-1808441
100% IL
Old DobbinLLC
85-2715680
100% IL
Shops South CiceroLLC
86-2302250
100% DE
Mauna Lani Land, LLC
93-3188202
100% DE

Picket Fences lowa, LLC
99-3222598

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Footnotes

(1) CCC owns 72.72% of CNA Europe Holdings
Limited. The other 27.28% is owned by CIC.



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

..|CNA Insurance Companies ..........cccccoee [oennn 20427 ....|23-0342560 ..

cl

..|CNA Insurance Companies
..|CNA Insurance Companies
..|CNA Insurance Companies ...
..|CNA Insurance Companies ...

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... 00000 ....| 13-2646102 .. | 1562868 ..... | 60086 ......... |New York Stock Exchange . |Loews Corporation ...........ccccceeeeeeeeeeeeenn [ DE L UIPLLLL .. 0.000 .... e NOL
..... 00000 ....|36-6169860 .. | 1551358 ..... |21175 ......... |New York Stock Exchange . |CNA Financial Corp. .........oeeeeeeeeeeeeeeeeen. [ DEccooo| ..o UIP....... | Loews Corporation . Ownership.. ..92.000 ....|Loews Corporation ..
..... 00000 ....| 13-2704346 .. 1897 LLC wovvveeeeeeeeieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeans | CNA Financial Corp. . . | Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 ....| 13-2610607 .. The Continental Corporation ............cccceeees [.. CNA Financial Corp. . . | Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 CNA Services (UK) Limited ..........ceeeeeeeeeeenn. | LGBR.... . The Continental Corporation ... Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 Hardy Underwriting Bermuda Limited . .. | The Continental Corporation ... Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 Hardy (Underwriting Agencies) Limited ........ |..GBR.... Hardy Underwriting Bermuda Limited .. Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 Hardy Underwriting Limited ............cccceeeeee. | ..GBR.... Hardy Underwriting Bermuda Limited .. Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 ....| werrrrrrrnnnnns CNA Hardy International Services Limited .... |..GBR.... The Continental Corporation Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 ....|52-1737576 .. CNA Solution Inc. ....ccccceeenniiiiiieee | oo ILeeiil] oeei  NIALLLLLL. | The Continental Corporation ... Ownership.. .100.000 ... |Loews Corporation ..
..... 00000 ....|30-0200012 .. Financial Services Representatives PG, Inc. |..IL.....|......NIA....... [CNA Solution, Inc. ............... Ownership.. .100.000 ... |Loews Corporation ..
Continental Reinsurance Corp. International,
...................................................... 00000 .... | AA-3190065 .. Ltd. ... .| The Continental Corporation ... Ounership.. .100.000 ...|Loews Corporation ..

Continental Reinsurance Corp.
Bishophouse, Limited ......ccccoeeeieiiiiiinnnnnnne ..BW.... . International, Ltd. ...........
Continental Casualty Company .| The Continental Corporation
American Casualty Co. of Reading,
Pennsylvania ...........eeeeeeeeeeeeemeeiiiiiiiiiieaae LPAL] IA........ Continental Casualty Company ................. Ownership
American Casualty Co. of Reading,
Pennsylvania ................. Ownership..
Continental Casualty Company . . | Ownership..
.| Continental Casualty Company ................. Ownership..
.|Continental Casualty Company ................. Ownership..

..30.000 ....|Loews Corporation ..
100.000 ... |Loews Corporation ..

. [Ownership..
Ownership..

..... 20443 ....|36-2114545 ..

..|CNA Insurance Companies
.100.000 ... |Loews Corporation

..... 20508 ....|23-1620527 ..
..... 31127 ... [47-0490411 ..
..... 20478 ....|06-0464510 ..
..... 20494 ... [36-1877247 ..

Valley Forge Insurance Company
Columbia Casualty Company ..........cccceeeeeeenns
National Fire Insurance Company of Hartford
Transportation Insurance Company ...

.100.000 ... |Loews Corporation ..
.100.000 ... |Loews Corporation ..
.100.000 ... |Loews Corporation ..
.100.000 ... |Loews Corporation ..

..... 00000 .... CNA Europe Holdings Ltd. ... Continental Casualty Company .... Ownership.. .72.720 ....|Loews Corporation ..

..... 00000 ....| werrrrrrnnnnnns CNA Europe Holdings Ltd. ... The Continental Insurance Company . | Ownership.. ..|Loews Corporation ..

..... 00000 .... | AA-1121106 .. CNA Insurance Company Limited .. CNA Europe Holdings Ltd. .......... . | Ownership.. .| Loews Corporation ..

..... 00000 Maritime Insurance Company Limited . . .|CNA Insurance Company Limited ................ |Ownership.. .|Loews Corporation ..

..... 00000 ....| weeeeeeeeennnns CNA Insurance Company (Europe) S.A. ..o | .. .|CNA Insurance Company Limited ................ |Ownership.. .| Loews Corporation ..

..... 00000 ....|98-0171855 .. North Rock Insurance Company Limited . Continental Casualty Company . Ownership.. .|Loews Corporation ..

..... 00000 .... | 36-4034956 .. CNA National Warranty Corporation .. . |Continental Casualty Company .... Ownership.. .| Loews Corporation ..

..... 00000 ....|36-4124829 .. CNA National Warranty Corp. - Florida . |CNA National Warranty Corporation . | Ownership.. .|Loews Corporation ..

..... 00000 ....|22-3188117 .. Continental Service Plan, Inc. ............ CNA National Warranty Corporation ... . | Ownership.. .| Loews Corporation ..

..... 00000 ....|22-3875980 .. Continental Service Provider, Inc. . CNA National Warranty Corporation ... . | Ownership.. .|Loews Corporation ..

..... 00000 ....|82-4314277 .. Preferred Protection Services LLC . |CNA National Warranty Corporation . | Ownership.. .| Loews Corporation ..

..... 00000 ....|90-0715799 .. CNA Warranty Services, Inc. .... . |Continental Casualty Company . Ownership.. .|Loews Corporation ..

B [T TP U 00000 ....|35-2477734 .. CNA Warranty Services of Florida, Inc. . . |CNA Warranty Services, Inc. ... . [Ownership.. .| Loews Corporation ..
..|CNA Insurance Companies ...........ccccco. [onns 36153 ....|06-1286276 .. Inverin Insurance Company ..............eeeeevenns Continental Casualty Company .... .... | Ownership.. .| Loews Corporation ..
..|CNA Insurance Companies ..........ccccceee [oenn 25232 ....|22-3398993 .. Bantry Insurance Company ............coceeeeeeeenns . .|Continental Casualty Company ................. Ownership.. .| Loews Corporation ..
..|CNA Insurance Companies ...........ccccco. [onns 35289 ....|13-5010440 .. The Continental Insurance Company .............. . Continental Casualty Company .... . | Ownership.. .| Loews Corporation ..
..|CNA Insurance Companies ...........cccceee [oees 42625 ....|22-2476313 .. The Continental Insurance Co. of New Jersey The Continental Insurance Company . | Ownership.. .| Loews Corporation ..
................................. 00000 ....| 13-308139% .. IDBI Managers, Inc. ...... The Continental Insurance Company . | Ownership.. .| Loews Corporation ..
..... 00000 .... | 16-1633560 .. CNA ClaimPlus, InC. .eoevvrvriiiiiiiiiiiiiiiiieee [ e Continental Casualty Company ................. |Ownership.. .| Loews Corporation ..

..... 00000 ....|36-2791009 .. CNA Realty LLC .... Continental Casualty Company Ownership.. .| Loews Corporation ..

..... 00000 ....|61-1808441 .. Windsor BP, LLC . |Continental Casualty Company . Ownership.. .| Loews Corporation ..

..... 00000 ....|85-2715680 .. 0ld Dobbin LLC . . |Continental Casualty Company . Ownership.. .|Loews Corporation ..

..... 00000 ....|86-2302250 .. Shops South Cicero LLC . |Continental Casualty Company . Ownership.. .| Loews Corporation ..

..... 00000 ....|93-3188202 .. Mauna Lani Land, LLC . Continental Casualty Company Ownership.. .| Loews Corporation ..

..... 00000 ....|99-3222598 .. Picket Fences lowa, LLC ....ccoevereiiiinnniiiiins Continental Casualty Company Ownership.. .| Loews Corporation ..

..... 00000 .... | 36-3886005 .. Los Lunas Center, Inc. . |Continental Casualty Company . Ownership.. .| Loews Corporation ..

..... 00000 ... [81-2918001 ..

Pencil Factory LLC Continental Casualty Company Ownership.. .| Loews Corporation ..
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0000 .. ....|84-2391465 .. .0 ... 1200 North VA LLC Continental Casualty Company Ownership .100.000 ... |Loews Corporation vl N0
0000 . .... | 88-0948869 .. .10 ... Aurora Centennial LLC .... Continental Casualty Company Ownership .100.000 ... |Loews Corporation
0000 .. .. |92-3196989 .. .0 ... Deer Park Liberty LLC Continental Casualty Company Ownership .100.000 ... |Loews Corporation
0000 ... .. |93-3923437 .. A [ Forum Louisville Land, LLC . . |Continental Casualty Company . Ownership. ..}.100.000 ...|Loews Corporation .
. 0218 ...|CNA Insurance Companies .. | 46-0204900 .. [ Western Surety Company ......... . Continental Casualty Company . Ownership. ..}.100.000 ...|Loews Corporation .
. 0218 ...|CNA Insurance Companies i 24047 ....|46-0417363 .. A [ Surety Bonding Company of America D] e IA........ Wlestern Surety Company .. | Ownership .100.000 ... |Loews Corporation
. 0218 ...|CNA Insurance COmpanies ...........ccceees |eeees 13200 .... [ 76-0090463 .. 0 Universal Surety of America ......cccccvvvvvennnns B ) S I IA........ Western Surety Company ...........ccccceeeeens ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |Loews Corporation
I Asterisk I Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE vttt s 6,983,916 |.cooveiiine 1,285,688 |....cooveeiiiciciie 184 | 19.2

2.1 AIEA LINES .o n e eae s 5,306,567 |.o.coeeenanne 1,579,764 | 29.8 [ 26.1

2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ............cccceoevevineicierec i, ,098,

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 63,505,969

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt 0
11.1  Medical professional liability - OCCUITENCE ............ccevieiireiirerererceieeeeeeees oo 346
11.2  Medical professional liability - Claims-made .............cocoeveeereririrerneeeeee o 767,566
12. EAMNQUAKE ...ttt e 1,145,603
131 Comprehensive (hospital and medical) individual ............c.ccoovvnnininini o 0
13.2  Comprehensive (hospital and medical) group ..........ccocceevererienneenienieene e, 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo 0
15.1  ViSION ONIY oottt oottt 0
15.2  DENLAI ONIY ..ottt 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt 0
15.4 Medicare SUPPIEMENT .....ooiiiiiiie e [ 0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........cccccooviiiniii s
15.9  Other health
16. Workers’ compensation . .
17.1  Other liability - OCCUITENCE .......cueueueeiiieeeeeeeeceeee e 482,476,766 |................ 256,748,900 |....covoercerieieienes 53.2 | 31.6
17.2  Other liability - ClaiMS-MAAE .......ccoviiieieieeeieeeeeeeee e | 2,670,631 | 1,960,368 |..ooovvciiicines T34 | 74.4
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (U (676, 112) [eeeeeeeccieene 0.0 oo 0.0
18.1  Products liability - OCCUITENCE .........c.ovvuruereieiiiieeeieieiiseeie e e 9,211,695 | oo 2,887,952 |....cooiiiiice 314 [ 45.5
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (V1 O (1,199,319) .o 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn [V (B3,735) v 0.0 oo 0.0
19.2  Other private passenger auto liability .................coeveveueeeieieieieiereeceeeeees e 49 | (68,953)|...cceeeeeenne (141,819.9)..cocveee (17,938.2)
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 583,609 ..o (68,023) ... (117 [ 109.4
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 82,120,103 |[.ooeiee 55,710,786 |.evceeeeeeeecicieieene 67.8 | oo 68.4
21.1  Private passenger auto physical damage ..............cccoeueuereriniririreieieeeese e (U R (16) [+ 0.0 oo 0.0
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 17,706,563 |.....ocvevnene 12,366,542 |...oooeooirine 69.8 | 67.4
22. AFCTaft (Al PEFIIS) ....cvoviieiieereeeieeee ettt ense s et I SRR (182,055) ..o 0.0 oo 0.0
23. 10 1= 1TSSV NOUPUPOTTTTT 7,309,257 |.ooiee 3,296,206 |...cooeeeeeeeeeeeeene 5.1 [ 41.6
24, SUIBLY oottt e 24,630,646 |........cococe. 6,599,156 |..cooveiic 26.8 [ 32.3
26. 424,939 | 96,754 |..ooieeene 22.8 [ 17.4
27.  Boiler and Machinery ..........cccocoioeeiveveuiiiiiiiieeeieieieeeseie e fer e 1,481,937 | 281,137 | 19.0 [oooiiiiee 17.7
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas , ,
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ...........cccoeveeiriririririieienns) 0 0 0.0 0.0
35. Totals 945,431,600 499,914,817 52.9 36.7

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire ....... 4,277,055 |.. ..6,811,660 |.. ..6,839,629
2.1 ATIEA LINES .ttt e 3,677,605 |.......covnneee. 4,806,017 |...cooveinene 6,065,443
2.2 MUHIPIE Pl CIOP ...eceieeieiictetctceeee ettt ettt ettt ettt et ettt es s e st et esesesesesesn s s st et esesesessss s s so|erene e sese s e ettt en e ne e (O [0 0
2.3 FEAETAI flOOM ...ttt s (O RN (O R 0
24 PLIVALE CTOP ..vvouieieieieeeeeeeeee ettt et sttt et e s e s e s s s s s e s et e s e s sass s st s et et esessss s s st esesesessas s s ssesesea|ere e s e bbbt (O [0 0
2.5 PrIVAE flOOM ....evuieiieieieeie ettt ettt e 29,538 oo 70,298 oo 22,613
3. Farmowners MUIIPIE PEFl ..........covoioviiieieieececeieee ettt s s s s s s seses s b et nenens (O [0 0
4, HOMEOWNEIS MUILIPIE PEIl .......ouevieiivieciceecicte ettt sttt sttt ettt s s seaessesesseseesese e e st e st sttt sttt 0 Jreeeeeeeeeee 0 [ 0
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 23,481,959 |..ccooenee. 46,313,651 |.oooorene 45,136,520
5.2 Commercial multiple peril (liability POFHON) ........cceviiriieireieteisiieet et [ 39,510,403 |........ccoccc. 73,946,153 |.....cccenve 66,901,758
6. MOMGAGE GUATANTY ...ttt ettt et eses e e s s s s sesesessssasssasseseseses|oeseseesebesen e e nesesaenenenes (O [0 0
8. OCEEN MAMNE <..eeeiaeeeee ettt bbbttt bbbt bbbttt ettt [eeneee i 36,896,885 |.....ccocenne 70,085,953 |....ooveee 65,188,893
LTS R 1T Te 1= oY= OSSPSR SUUOURPPOTT 8,113,921 | 16,068,064 |................. 18,712,515
9.2 PEUINSUMANCE ....vvutiiriecetietetist ettt bbbt bbbttt et (O RN (O R 0

10. FiNANCIAl GUAIANLY .......c.viiiictctceieicee ettt ettt se s s es s s e sesesesssn s ssssasesesesesssnesso|eeseseetebeben et s nenenenes (O [0 0

111 Medical professional liability - OCCUITENCE ...........coovririiiiieieiiiiiiieisisis ettt ettt (O RN [0 279

11.2  Medical professional liability - CIAIMS-MAAE ...........cccoovevivirererieieiieieee ettt oo 98,573 oo 835,267 |.cveveeereiennnn 253,515

12. EAMNGUAKE ...ttt 1,177,205 | 1,305,079 |..oceicne 1,456,574

131 Comprehensive (hospital and medical) INIVIAUAL .............cccoiiiiiiiii e [

13.2  Comprehensive (hospital and medical) group ..

14. Credit accident and health ... s

15.1 Vision only

15.2 Dental only

15.3 Disability INCOME .......iiiiiiiiiie bbbt n e ene s

154 MediCAre SUPPIEIMENL .........cucviuiiiiiieietetetcteeee et ettt et es st e st s s sse st et esesesesessssss s ssesesesesessssanssadoes et eseneeseneseenebeseneneaeas (O [0 0

15.5 MediCaid Tile XIX ...ttt r e ne [ (1 U [0 U 0

15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0

15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0

15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0

15.9  OEI NEAIN ...ttt bbbttt [ees et (O RN (O R 0

16. WOrKErS' COMPENSALION ........eveuiuiuieieiieteteteeceeeee ettt s st sesesesesessasssssesesesesessans|eeeseseneneneea 43,084,617 |.coovereenne 82,591,281 |..ccoiee 80,134,320

171 Other liability = OCCUITENCE .......c.ovvevieieieecieieiicee ettt e seeneerena 309,461,068 |................ 567,734,726 |.......coc..... 468,261,459

17.2  Other liability = CIAIMS-MAAE ........c.cvevieieiiiieeeeeeeecee ettt s s s s esea e o esen et e eeseeaeeenn 761,965 |...oooeenee 1,320,301 | 1,056,615

17.3 EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens

18.1 Products liability = OCCUITENCE .......c..oiuiiiiiieee et

18.2 Products liability - claims-made .

19.1 Private passenger auto no-fault (personal injury protection)

19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal injury protection) .

19.4  Other commercial @uto laDIIItY ..........ccoiiiiiiiiii e

21.1  Private passenger auto phySiCal AAMAJE ...........cceoeevviiiveueueeieieieeeeete et seaeses s s s ettt (O [0 0

21.2  Commercial auto phySiCal dAMAGE ........c.ccviururveiiieieieieieiieee ettt sanaes 10,327,123 |.. ... 20,134,668 |.. ... 17,109,936

22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et (O [0 0

23. FIABITLY .ttt bbbttt 3,224,758 |.....coovnee. 5,201,771 | 6,460,942

24. S 014=1 TSRS NUVUUROROTN 19,488,476 |................ 31,731,568 |.....coccnve. 21,917,235

26. BUFGIArY @nd theft .......o.ceiviveiiiiiecicie ettt bbbt be s 282,594 | 477,964 | 380,353

27. BOIlEr @Nd MACHINETY ......vivieieiiiieiceeteteteeee ettt s es et b et ese s s sses et sesesesnss s s sn et ne e benees 966,439 |....cveeeeee 1,619,296 |.coooreceenne 1,412,138

28. OO .ttt | (O RN (O R 0

29. INEEINALONEL ........c.evveeececeeeeeet ettt ettt s s st eseses s s s s s s e s et eseasss s sseseseseses eteben et e ae st s et ten e (O [0 0

30. WWBITAINEY .ttt b ettt sttt n s o 10,555,208 |........c.c...... 19,714,259 | 22,232,621

31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX

32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX

33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX

34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0

35. Totals 568,031,889 1,052,415,933 918,375,558

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PriOT oo o 191,281 [0 372,842 | 564,124 199,592 342,283 541,878 , (30,556)
2. o080 | 88 [ O e 86 [ 0. ....681 |...
3. 564,904 199,592 342,965
4. 582 [ 170 | O il 170 e 0 e 0 fii (204)
5. 565,486 ....199,592 342,760
6. 2024 ..o XK o X [ X XXX [ O i, (198)
7. TotalS .o 191,281 374,204 565,486 199,592 3 342,562 542,157 30,485 (31,441) (957)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 1,951,609 Line 7 Line 7 Line 7
1. 15.9 2. (8.4) 3. (0.2)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. 0.0




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, YES
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e YES

Explanations:
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

Bar Codes:

rsieeaupue Sement Bosmen dertter =4 | |II| II ||| I| I|| |I ||I I| |I| |I |I| |I ||I || II| |I ||I || I|I || I|I |I |I| || II| || II| || II| || II| || II| |I ||I| |II|
g 5 2 8 ¢ 2 0 2 4 4 9 0 0 0 0 0 2

e e S Swppement besument Gertier = | |II| II ||| I| I|| |I ||I I| |I| |I |I| |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| || II| || II| || II| || II| |I ||I| |II|
3 5 2 & 9 2 0 2 4 38 6 5 0 0 0 0 2
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Additional Write-ins for Schedule T Line 58

OVERFLOW PAGE FOR WRITE-INS

STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. Status To Date To Date To Date To Date To Date To Date
58004. 777 Aliens w/prem<$iM .......|...... D, 0.0 GO FUNPR 3,407,690 |............... 3,082,440 |.oerie 323,362 | 1,794,156 |.............. 4,168,180 |......c........ 3,726,788
58997. Summary of remaining
write-ins for Line 58 from
overflow page XXX 3,407,690 3,082,440 323,362 1,794,156 4,168,180 3,726,788
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene L I R 1
13. Statement value at end of current period (Line 11 minus Line 12) 0 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,851,239,599 |............ 1,781,983,854
2. Cost of bonds and stocks acquired ...139,225,431
3. Accrual of discount 2,264,705
4. Unrealized valuation increase/(decrease) ... 22,077,729
5. Total gain (loss) on disposals (1,719,572)
6. Deduct consideration for bonds and stocks disposed of ....91,293,902
7. Deduct amortization of premium 1,495,588
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,932,252,430 1,851,238,210

SI101




AV

STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbb bbbt b et b et n b e e 826,149,396 |................ 133,599,916 |................ 140,035,305 |....ccccvnnee 20,012,606 |................ 826,149,396 |................ 839,726,613 .o 0 e 740,348,842
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 942,640,364 |........co.c. 10,795,496 |....ccvvnvne. 15,487,274 |................ (21,125,181) ..o 942,640,364 |............... 916,823,405 |....covvvienienicnenn 0 964,261,657
3. NAIC 3 (8) coveeietieiiieieieie ettt ettt b sttt e et s bRt s et s st s s h b s ettt esesesesenene e s esenesenesens [eeeeenen e 8,558,927 | [V [V 1,891,924 ..o 8,558,927 |...ccvrine 10,450,850 |......oveeeeereerccennnn 0 o 3,140,940
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0
7. Total Bonds 1,777,348,686 144,395,412 155,522,579 779,348 1,777,348,686 1,767,000,867 1,707,751,439
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 1,777,348,686 144,395,412 155,522,579 779,348 1,777,348,686 1,767,000,867 1,707,751,439
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 25,991,048 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,039,599 XXX 1,023,397 0 295
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiieiieeeeee ettt et sttt sae e e eeeneen [eeaesae s s s [0 0

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON AISPOSAIS ..........ccuiiiiiiiiiiiie ettt ettt sttt e e bt et e e be e beeasesaeesbeesbeesbeenbeebeenneennesnnes [oreessiessee i s iae s s [0 0

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 1,039,599 | 0
11.  Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 1,039,599 0
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

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

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 44,462,634 |................. 27,460,224
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 197,444,730 |............... 295,644,709
3. ACCTUBN OF GISCOUNL ....vteeiecetcteeee i eaeteeeee e s eeeeeee e e eseseeeee e eseseseeee a2 esesesesee e e e sesee e e 2 eseseseeeeeaeseseseees s e snsesesesasansnsesesessnnnanans [oemsnicicesesnannicaas 777,891 | 1,262,603
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuieieieteeeeeeceeeeeie et et ete ettt esesese sttt esesesesss s s ssesesesesessasasssesesesesesssnsnssssesesans [oenesensassseseseannens (98,237)|-eveeeeeeieiniens (139,236)
6. Deduct consideration received ON ISPOSAIS ............c..ccviviuereueuiiiieeeeeieietetesesee et e st tes e et st st esesesesessssesssssesesesesessssasasssesaseses [oeeeneensnnnas 217,103,396 |...cceuenene 280,419,246
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................cvcueveveuiieeeeiieieeeteeeeeeee et eessstesesesessesessssse et sessasnenans [oeseseesessessenenens (530,295) [...cueeinn 653,579
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 24,953,326 |..oooceeenne 44,462,634
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 24,953,326 44,462,634

S108




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
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 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
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38383L-H-4 ......... GNR 2022-191 LZ - CMO/RWBS .. PN SO 06/01/2024 ..... Direct .... .. 139,570 |... 1.A ...
38384A-4F-T7 ......... GNR 2023-093 AZ = CMO/RMBS ......oeiiiiniiiiiiiiiii e senie s ennnnneeees | eeeeeenniineees fonnnd 06/01/2024 ..... Direct .... ... 28,472 |... 1.A ...
38384G-22-9 ......... GNR 2024-006 JZ = CMO/RMBS ......eeereeneeeemnnnaeeeeeennaeeeeeenn e e eeeennneeeeennnnneeeeernnnnneneenns | seeevnnniinnnns Jonnnd 06/01/2024 ..... Direct .... ... 25,446 |... 1.A ...
38384G-2D-5 ......... GNR 2023-186 KZ — CMO/RMBS ......evvuniiiiiiiiiiieiiiiiiie e cevni e cvni s snnnnneeeeenns | aeeeeenninneens fonnnd 06/01/2024 ..... Direct .... 0 T I 1A ...
38384G-2J-2 ......... GNR 2023-186 GZ = CMO/RMBS .....eeeuueeeiiunnenseeeennnunaaeeeennnnaeernnnnnnsserennnnnssesennnnnsaeeeenns | seeevesssnnsnes |oennnd 06/01/2024 ..... Direct 219 [ 16,219 1.A
0109999999. Subtotal - Bonds - U.S. Governments 233,878 233,878
3136BP-02-0 ......... FNR 2023-16 CZ = CMO/RMBS ......eeeeeieeeeeeeneeeeeeeen e e e e eeni e e e eenne e e e e ennnn e e e eennnnneeeennn | oeevrnnninnnns Joennid 06/01/2024 ..... Direct .... R U ... 75,028 |. ... 175,028 |... 1.A ...
3136B0-G7-8 ......... FNR 2023-70 BZ ~ CMO/RMBS ......cevvunniiiiiiiiiiiiiiiii e eceni s eennn e ssennns | eeeeeenninneees fonnnd 06/01/2024 ..... Direct .... .. 103,960 |. ..103,960 |... 1.A ...
3137H-RH-4 ......... [FHR 5297 BZ = CMO/RMBS .....eeeeeeeeeenie e e e eeene e e e eeen e e e ee e e e e e e e e e eennnn e e e eennnnneees | oevnnnnnennnnns [oneend 06/01/2024 ..... Direct .... ... 20,100 |. ... 20,100 |... 1.A ...
3137HB-EE-0 .........[FHR 5374 AZ - CMO/RMBS .... ] T MO 06/01/2024 ..... Direct .... I I ... 35,010 |. ... 35,010 |... 1.4 ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 234,099 234,099 0
03464E-AB-8 ......... AOMT 214 A2 = RUBS ...eevviiniiiiiiie et rreai e sensai s s srnnns e s sennna e ssnnnns | aeeeennnineees foiand 04/05/2024 ..... WELLS FARGO SECURITIES LLC ...eivvreeniiiiiiiiie e e it ceeii s ennni s s snnnnn e e snnnn oersnnninnnsennnnsssssnnnnnnnees Jormninnnnnnnn, 1,745,716 [oooeviniiiiiiiiinnnns 2,151,476
03464J-AA-9 ......... AOMT 217 A1 = CMO/RMBS ... eeeeee e et e e e e e e ee e e e e e nnn e e e e ernnnneeeernnnnnneenns | seevvnnnninnnes Jennnd 04/11/2024 ..... Various .. 18,199,919 |. ... 21,832,729 |...
03465J-AC4 ......... AOMT 216 A3 = CMO/RMBS .....evenniiiiiiiiieecciii e cevni e ernna e snnnnaeeees | aeeeennniineees founnd 04/03/2024 ..... MORGAN STANLEY & CO.  LLC . R 1,882,806 |...
16159N-AG-9 ......... CHASE 244 A5 = RMBS .....eeeeeeeeieeeeieieee e eeeern e e e e ene e e e e eenne e e e eennnnneeeernnnnneneennnnnnnes | seeevnnniinnnes Jennnd 04/18/2024 ..... JP MORGAN SECURITIES INC. .eeeeeeeeeeene e e e eeene e e e e een e e e e eenn s e e e e enne e e e eennne e e eeennnnnees eeeennnnaeeeennnnnaeeeennnnnnenees Joermnnnanreemnnnnannees 9,869,776 |. ....10,000,000 |...
361448-BM-4 ......... L 0 R [ RN 06/06/2024 ..... BARCLAYS CAPITAL 5,795,4% |.....covvvniiiiinnnnns 5,600,000 |...
36168H-AA-2 ......... GCAT 21NQM4 A1 = CMO/RMBS ....eeeeeeeeeeeeee e e eeeeee e e e eereie e e e e eeene e e e eernneeeeernnneeeeennnnn | aeeevnnninnnes Joonnnd 05/10/2024 ..... JANNEY MONTGOMERY SCOTT INC. ... .. 3,573,901 |. .. 4,476,119 |...
67113C-AX-4 . ..| 0BX 2020-INV1 A21 - CMO/RVBS 04/12/2024 WELLS FARGO SECURITIES LLC .... .. 103,519 |. .. 121,787 |.
86212X-AM-2 . .| STR 241 A2 - ABS 04/05/2024 CITIGROUP GLOBAL MARKETS INC. . 19,999,007 |. .20,000,000 |.
86773C-AA-5 .........[SUNRN 241 A - ABS .. T T AT 04/09/2024 ..... BOFA SECURITIES INC. .....cccevnenn I I 8,346,223 [.....ccvvniiiiiinnnnns 8,350,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 69,166,276 74,414,916
25746U-DT-3 ......... |DOMIN|0N o PP PP PPPN IETTTTTTTUUUUUUUR NN 05/07/2024 ..... MIZUHO SECURITIES USA INC. ievvuuniiiiiuunnniiiiiuunnniisiiusunsissiessnnssessrsssnsssssrssnnsssssrnssnnns  [oosressnnsesernnsnnsssssrnnnnnsnsee |ooressnnssssrnsnnnsnnes 5,000,000 fo.oiiiiiiinnniiiinnns 5,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 5,000,000 5,000,000
2509999997. Total - Bonds - Part 3 74,634,253 79,882,893 134,140 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 74,634,253 79,882,893 134,140 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 74,634,253 XXX 134,140 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..362020-F2-2 | G2 002885 ~ RUBS ........ccevvevviiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 e . 02/20/2030 . [1.A ........
..36202D-GF-2 | G2 002898 - RMBS .........covvvvvivriiiiiiieiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 03/20/2030 . [1.A ........
..36202D-GT-2 | G2 002910 - RUBS ......coovvvvvviiiiiiiiiiiiiiieeens oo . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 04/20/2030 . [1.A ........
..36202D0-J8-5 |G2 002987 - RMBS ........oevvvvriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 10/20/2030 . [1.A ........
..36206F-P2-2 | GN 410041 -~ RUBS .......cooovvrviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 06/15/2025 . [1.A ........
..36207K-ZL-7 |GN 434647 - RMBS .....cooeeeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 .0 . . 12/15/2029 . [1.A ........
..36208H-NC-6 | GN 451387 - RMBS ........oooeverrnrnnnnins [ s . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2027 . [1.A ........
..362088-D3-3 | GN 459222 = RMBS ..........eevvvvvvvrnnnnnnnnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2029 . [1.A ........
..36208S-EF-5 |GN 459234 ~ RMBS .........cevvvvvvmmmmmnnnnnnnnnnnns [eeneenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36209F-P6-0 | GN 470345 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 05/15/2029 . [1.A .
..36200R-LF-8 |GN 479226 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 03/15/2030 . [1.A .
..36200R-XC-2 | GN 479575 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 09/15/2030 . 1.A .
..36209S-F6-3 |GN 479989 - RMBS .....ccooeviiiiiiiiiiiiiiiins [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2029 . [1.A ........
..36210B-BH-7 | GN 487040 - RUBS ........oovvvvriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2029 . [1.A ........
..36210B-GK-5 |GN 487202 - RMBS .........ooovvrrriiinnnnins [ s . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/15/2029 . [1.A ........
..36210L-YG-2 |GN 495811 - RMBS .........coeeereinnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/15/2029 . [1.A ........
..36210R-FE-5 |GN 499765 - RMBS .......cooeeiiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2030 . [1.A ........
..36210R-TD-2 | GN 500148 - RMBS ........covvvrrirriiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2029 . [1.A ........
..362108-Ph-4 | GN 500928 - RMBS .........ccoovvvririiiininnnnnnns [onnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/15/2029 . [1.A ........
..36210X-LP-0 | GN 505334 — RMBS .........cevvmmmmmmmmmnnnnnninnnnnn [ereeen . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/15/2030 . [1.A ........
..36210X-XT-9 | GN 505690 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 05/15/2029 . (1.
..36211A-TS-5 |GN 507361 - RUBS . 06/01/2024 . |Paydown 0 0| 0| . 09/15/2029 . (1.
..36211B-IIL-4 | GN 508351 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 06/15/2030 . (1.
..36211D-U8-1 |GN 510107 - RMBS . . |. 06/01/2024 . | Paydown 0 0| 0| . 07/15/2029 . (1.
..36211E-KT-4 | GN 510706 - RMBS . . |- 06/01/2024 . | Paydown 0 0| 0| . 11/15/2029 . (1.
..36211E-W9-5 |GN 511072 = RMBS .....coovvveriniiiiiiiiiiiieeeeeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2029 . (1.
.. 36211H-M7-3 | GN 513482 - RMBS ..o [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36211H-U7-4 | GN 513706 - RMBS .......ooevvvrriiiiiiiiiiiiiieenens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2029 . [1.A ........
..36211H-VR-9 |GN 513724 - RMBS .....coooeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2029 . [1.A ........
.. 36211N-LA-4 |GN 517921 - RMBS .........coooeeeiinnnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2029 . [1.A ........
..362110-C8-2 |GN 519495 — RMBS ........evvvmmmmmmnnnnnnninnininnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2029 . [1.A ........
..362118-U0-8 |GN 521791 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 01/15/2030 . (1.
..36212C-G2-1 | GN 529517 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 07/15/2030 . (1.
..36212F-YQ-1 |GN 532719 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 07/15/2030 . (1.
..36212H-CZ-1 |GN 533888 - RWBS . 06/01/2024 . |Paydown 0 0| 0| . 06/15/2030 . (1.
..36225B-AH-1 | GN 780908 - RMBS ... P T . 06/01/2024 . | Paydoun ... 0. .0 .0 . 11/15/2028 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 0 0 0 XXX
..31326D-YY=2 |FH Q00727 = RMBS .......oevvvviriiiiiiiiiiiieeieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2041 . (1.
..31320J-UW-3 | FH Q45094 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 12/01/2046 . (1.
..3132XS-EH-9 |FH Q50135 - RMBS . 06/01/2024 . |Paydown 0 0| 0| . 08/01/2047 . (1.
.. 3133JL-EF-2 |FH QU7334 — RMBS .......eevvvrmmmnnnnninniinnininnns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2049 . (1.
..3133KN-KC-6 | FH RAB591 - RMBS ..........cooeeeeeennrnns [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/20652 . [1.A ........
..3133TD-BK-1 |FHR 2035 PC — CMO/RMBS ........eevmmeiiiiiiniinnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2028 . [1.A ........
.. 31350N-H5-3 | FNR 9713 PG - CMO/RMBS ......coovvereeieniennenees oo . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/18/2027 . [1.A ........
..31386M-RG-7 |FN 567587 ~ RUBS .......coovvvvviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 02/01/2031 . [1.A ........
..31388Q-CU-1 |FN 611283 - RUBS .........cevvvvvveeeeennnieeninnens oo . 06/01/2024 . | Paydown 0 0 0 . 1170172031 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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.. 3138WJ-MK-1 | FN ASB461 - RUBS .....cooevvvviiiiiiiiiiiiicieceeees [ . 06/01/2024 . | Paydoun ... ... 42,700 ...42,700 L. 44,732 . ....(2,033) | .0 . 0 ..42,700 |.. . 12/01/2046 . [1.A ........
..31402D-F7-0 |FN 725690 - RMBS ..........cooeeeirinnnnnnnnnnns [ . 06/01/2024 . | Paydoun ... ... 21,040 ...21,482 |.... .0 . 0 ..21,040 |.. . 08/01/2034 . [1.A ........
..31405G-CX-6 |FN 788586 ~ RMBS .........ccevvvvveeveiiiiiniiiinnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2034 . [1.A ........
..31405N-GM-1 |FN 794104 - RMBS .........oooeeerirnnnnnnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2034 . [1.A ........
..31406B-LA-6 |FN 805021 - RUBS ........ccovvrviiririiiiiiiinienens [ernnnn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2035 . [1.A ........
..31406E-XM-1 |FN 808084 - RMBS .........ccevvvvvvrevrrnninnninnnns [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 3 . 02/01/2035 . [1.A ........
..31408D-W5-9 |FN 848568 ~ RUBS .........coevvviiriiiiiiiiiiiieeens [eenenn . 06/01/2024 . | Paydoun ... . .0 . 0 . 12/01/2035 . [1.A ........
..31408F-IIV-7 |FN 850360 - RMBS .........covvvvirriiiiiiiieiiieeens [ . 06/01/2024 . | Paydoun ... ...0 ] .0 . 0 4 1. 12/01/2035 . [1.A ........
..3140GU-MA-2 |FN BH5752 - RMBS .....oooeeiiiiiiiiiiiiiiiiieeeeeees [ . 06/01/2024 . | Paydoun ... ....(1,954) |. .0 . 0 . 1170172047 . [1.A ........
..3140GY-GZ-6 | FN BH9215 - RMBS . 06/01/2024 . |Paydown ... (489) | 0 0| . 01/01/2048 . [1.A .
..3140H3-Xli-1 | FN BJ2492 - RMBS . 06/01/2024 . |Paydown (1,972) | 0 0| . 12/01/2047 . [1.A .
..3140KS-LP-0 | FN BQ6633 - RWBS . 06/01/2024 . |Paydown (1,510) |. 0 0| . 1070172051 . [1.A .
..3140MF-SS-3 |FN BV2328 - RWBS .......ooooeveninnnnnnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2052 . [1.A ........
.. 3140MJ-NJ-0 | FN BV4B92 - RMBS .........coeeereneinenennnnns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2052 . [1.A ........
..314008-UC-3 |FN CB6878 ~ RMBS ........cevvvvvvevereiiiiiiiiiinens [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2053 . [1.A ........
..31418C-AF-1 |FN MA2705 - RUBS ........coovvirririiieiiiieieeenens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2046 . [1.A ........
..31418C-MF-8 | FN MA3057 - RUBS .......covvvvveiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2047 . [1.A ........
..31418C-RC-0 | FN MA3182 = RMBS ......coovvvririiiiiiiiiiieeeeeeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 1170172047 . (1.A ........
..31418C-UB-5 |FN MA3306 - RUBS ........oovvvvriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2048 . [1.A ........
..31418C-V3-5 |FN MA3333 - RMBS ....cooeeieiiiiiiiiiiiieiiieeen [ . 06/01/2024 . | Paydoun ... . . .0 . 0 . .. . 04/01/2048 . [1.A ........
..74340K-AA-7 | PROJECT WILLIAM (EL PASO TX) (SENIOR NOT .... |.......]. 06/10/2024 . |Paydoun ... .. ...67,424 ...67,424 |.... .0 .. .0 .. ..67,424 |.. . 11/10/2041 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,698,927 1,698,927 1,709,240 0 0 1,698,927 XXX
..00135T-AB-0 | AIB GROUP PLC .. |C..... . 04/05/2024 . |Call @ 100.00 . . 4,000,000 ..4,000,000 .4,000,000 |.... .0 . ....0 |........4,000,000 |.. . 04/10/2025 . |2.B FE
..03464E-AB-8 | AOMT 214 A2 - CMO/RMBS ........cevvvvvviiiiinninns [ eeeenn . 06/01/2024 . | Paydown .. 101,145 101,145 .0 . v e 101,145 . 07/27/2065 . [1.A FE .
..03464J-AA-9 | AOMT 217 A1 = CMO/RMBS .......evvvvvvrnnnnnnnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... .. 316,940 ..316,940 .0 . 0 . 10/25/2066 . [1.A FE .
..03465J-AC-4 | AOMT 216 A3 - CMO/RMBS ..........evvvvvvrvvnnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... ... 26,412 ...26,412 .0 . 0 . 09/25/2066 . [1.A FE .
..03466H-AA-1 | AOMT 243 A1 - RMBS ...cooeeiiiiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . | Paydoun ... ... 93,414 .0 . 0 . 11/26/2068 . [1.A FE .
..126650-Ali-0 | CVSPAS NOTES CTF - OMBS .....cooeeeeeeieieiiiieens [ oeenn . 06/10/2024 . | Paydoun ... ... 14,546 .0 . 0 . 01/11/2027 . [2.B ........
..255388-AB-6 |DIV 2019-1 B - ABS .....covvvviviiiiiiiiiiiiiiieens e . 06/20/2024 . | Paydoun ... ... 30,672 . .0 . 0 . 08/22/2039 . |2.B FE
..26208L-AD-0 |HONK 191 A2 = RMBS ......ccooviiiiiiiiiiiiiiiiiiies [eeeenn . 04/20/2024 . | Paydoun ... ... 37,500 ...37,500 |.... .0 . 0 . 04/20/2049 . |2.C FE
..35040U-AC-5 |FFIN 2017-1 C - ABS ...coovvvviiiiiiiiiiiiiieeeeees [ . 05/15/2024 . | Paydoun ... . 1,833,817 ........ 1,833,708 |.... .0 . 0 . 07/15/2033 . [1.D FE .
..35041J-AA-3 |FFIN 2019-1 A - ABS 06/15/2024 . |Paydown ... 56,525 ...56,525 ...57,028 |. ...56,603 |. 0 0| ..56,525 . 11/15/2034 . [1.A FE .
..35041L-AC-4 |FFIN 2021-1 C - ABS 06/15/2024 . |Paydoun ... .. 303,233 ..303,233 ..308,191 |. ..308,215 |. 0 0| .303,233 . 05/15/2041 . |2.C FE
..361448-BE-2 | GATX CORP ................ 06/06/2024 . [ BARCLAYS CAPITAL . 5,517,680 ..5,600,000 ..5,590,816 |. .5,504,695 |. 0 0| .5,505,084 . 04/01/2029 . |2.B FE
..36168H-AA-2 | GCAT 21NQM4 A1 - CMO/RMBS ......ccoveeeeeieieeess [oeeenn . 06/25/2024 . | Paydown ... 15,110 .0 . 0 . 08/25/2066 . [1.A FE .
..362581I-AS-1 | GSMBS 20PJ3 A14 - CMO/RMBS ...........eevvvvvvnnn [ernennn . 06/01/2024 . | Paydoun ... ... 81,674 .0 . 0 . 10/25/2050 . [1.A ........
..382371-AB-8 | GOOD 2021-3 B = ABS ......eevermrrmnmnnnninninininn [eeeeenn . 04/20/2024 . | Paydoun ... ... 21,759 .0 . 0 . 05/20/2048 . |2.B FE
..382371-AB-8 | GOOD 2021-3 B = ABS .......evvvmmmmmmmnnnnnniinnnnn [ereeen . 06/20/2024 . | Paydoun ... ... 53,267 .0 . 0 . 05/20/2048 . [1.G FE .
..411707-AK-8 | HNGRY 2021-1 A2 = ABS .....eevvvvvrvrrrnrnnnnnnnnns [ eeeeenn . 06/20/2024 . | Paydoun ... ... 14,313 .0 . 0 . 06/20/2051 . |2.B FE
.. 43351R-AA-3 |MUSIC 221 A = ABS ...oooeeriiiiiiiiii [ . 05/20/2024 . |Paydown ........oooeeeiiiins feniiiinniins e 7,157 .0 . 0 . 056/22/2062 . [1.G FE .
..466365-AD-5 | JACK 2022-1 A21 = RMBS .......covvvvvviiiiiiininns [eeeenn . 05/25/2024 . | Paydoun ... ... 57,500 .0 . 0 . 02/26/2052 . |2.B FE
..46652F-AC-4 | JPMMT 2020-4 A3 - CMO/RMBS ... . 06/01/2024 . | Paydoun ... ... 66,636 .0 . 0 . 11/25/2050 . [1.A FE .
..46653J-AC-5 | JPMMT 2020-5 A3 - CMO/RMBS 06/01/2024 . |Paydown .. 141,689 0 0| . 12/26/2050 . [1.A FE .
..55283A-AA-7 |MCA 3 A - CDO .. 05/15/2024 . |Paydown .. 283,609 ..283,609 0 0| . 11/15/2035 . [1.F FE .
..5008211-AB-3 | MCSLT 191 B - AB! ..... |- 04/20/2024 . | Paydown ... 167 . 0 0| . 03/20/2043 . |2.B FE
..500821I-AB-3 | MCSLT 191 B - ABS .. -|C..... . 06/20/2024 . | Paydoun ... ..4,619 0. .0 . . 03/20/2043 . [1.G FE .
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..1,123 | 02/22/2044 . |1.G FE ....
1,285 (. 12/20/2046 . |2.B FE ...
. 12/15/2027 . |1.B FE ...
. 04/30/2051 . |2.C FE ....
. 01/30/2052 . |2.C FE ....
. 12/27/2049 . |1.A ........
. 06/25/2051 . |[1.A FE ...
. 11/25/2050 . [1.A ........

..61946L-AA-0 | MSAIC 2018-2-GS A - ABS
..61947D-AC-3 | MSAIC 2021-1 C - ABS ...
..62919T-AD-8 | NMEF 2021-A C - ABS ...
..64016N-AA-5 |NBLY 211 A2 - ABS
..64016N-AC-1 |NBLY 221 A2 - ABS
..67113C-AX-4 | 0BX 2020-INV1 A21 - CMO/RMBS ...
..67647V-AD-1 | OCMT 213 A4 - CMO/RMBS
..693675-AA-8 | PSIC 2020-3 A1 - CMO/RMBS .

....... . 06/20/2024 . | Paydown ...
....... . 06/20/2024 . |Paydoun ...
....... . 06/15/2024 . | Paydown ...
....... . 04/30/2024 . |Paydoun ...
....... . 04/30/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...
....... . 06/01/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...

..743874-AG-4 | PFMT 2020-1 A4 — CMO/RMBS .........ooveeeiiiiins | aeeens . 06/01/2024 . | Paydown . 02/25/2050 .
..74834L-AV-2 | QUEST DIAGNOSTICS INC ... 04/01/2024 . | Maturity @ 100.00 . . 04/01/2024 .
..749389-AA-0 | RCKT 2020-1 A1 - CMO/RMBS . 06/01/2024 . | Paydoun . 02/25/2050 .
.. T5400X-AA-4 | RATE 21HB1 A1 - CMO/RMBS 06/01/2024 . | Paydoun . 12/25/2051 .
..78396Y-AA-1 | SESAC 2019-1 A2 = ABS ......oeviiiiiiiiiieeeeis [ e . 04/25/2024 . |Paydoun ... . 07/25/2049 .
..78396Y-AD-5 | SESAC 241 A2 = ABS ....ooeiiiiiiiiiiiiiiiiiieein [ eeeeens . 04/25/2024 . |Paydown ... . 01/26/2054 .

. 03/27/2051 . [1.A ........
. 06/26/2051 . [1.A ........
. 11/25/2053 . |1.A FE ...
. 01/25/2052 . |2.C FE ....
. 05/20/2054 . |1.A FE ...

. 02/01/2055 . |1.F FE ...
. 11/15/2050 . |1.F FE ...

. 09/27/2049 . |1.A ........

..81747K-AA-1 | SEMT 2021-1 A1 - CMO/RMBS .
..817481-AK-2 | SEMT 2021-4 A10 - CMO/RMBS ..
..81749F-AA-0 | SENT 2023-5 A1 - RMBS
..817743-AG-2 | SPRO 221 A2 - RMBS .
..B6212X-Al-2 | STR 241 A2 - ABS ....

..86773C-AA-5 | SUNRN 241 A - ABS ...
..91835C-AA-1 | VINE 2020-1 A - ABS

..95002F-AB-0 | WIFMBS 2019-4 A2 - CMO/RVBS ..

....... . 06/01/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...
....... . 06/01/2024 . | Paydown ...
....... . 04/25/2024 . |Paydoun ...
....... . 06/20/2024 . | Paydown ...

. 04/30/2024 . |Paydoun ...
. 05/15/2024 . | Paydown

....... . 06/01/2024 . | Paydoun ...

0O 00O 000000000000 OO0 OO OO
0O 00O 0000000000000 OO OO

0O 00O 000000000000 OO0 O O O

..95058X-AE-8 [WEN 2018-1 A22 = ABS ......ccevvuuiieeeemnninnaaee | nnnens . 06/15/2024 . |Paydown .......eeeeeeennnns 0 0 0 . 03/16/2048 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 19,730,672 19,812,992 19,577,797 18,907,630 0 207,131 0 207,131 0 19,808,076 0 (77,404) (77,404) 454,911 XXX XXX
2509999997. Total - Bonds - Part 4 21,433,980 21,516,300 21,286,062 20,621,252 0 196,817 0 196,817 0 21,511,384 0 (77,404) (77,404) 479,639 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 21,433,980 21,516,300 21,286,062 20,621,252 0 196,817 0 196,817 0 21,511,384 0 (77,404) (77,404) 479,639 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 21,433,980 XXX 21,286,062 20,621,252 0 196,817 0 196,817 0 21,511,384 0 (77,404) (77,404) 479,639 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

CIBC Mellon Trust Company ..... Toronto, Ontario ....cccccoos oo, ..0.000 [oooveeieere (01 [0 A 820,272 |.ccooee. 881,957 | 929,418
JPMorgan Chase Bank, N.A. ... New York, NY ........cccooefiniu.. 1.0.000 [ O [V 21,126,331 |.......... 10,650,612 |............ 3,480,163
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 196,325 29,178 29,154
0199999. Totals - Open Depositories XXX [ XXX 0 0 22,142,928 11,561,748 4,438,735
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 22,142,928 11,561,748 4,438,735
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0
0599999. Total - Cash XXX | XXX 0 0 22,142,928 11,561,748 4,438,735

E13




I4E

STATEMENT AS OF JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

...................... UNTTED STATES TREASURY ... iiiiiuuueeeiennuueeeeeenue e s eeeenssasseeenssseeeensnaaseeensnssseeeensnsaseeennnanaseeennnnnnsseennnnnnsesnnnnnnnsesennnnnnseesennnnnneeeennnnnnees | sevennnnnes [reeerennnes 00/27/2024 tiiiiiinin Jovvnnnnnnneeennnnnnnnnennnn 0,000 |ooeeen.. . 07/18/2024 Looeeeies |ovnneiieiiiiieeeeeeeeeeee. 5,985,205 |oiiiieiiiiiiieineeeeineeeeeeeenns O oo 3,460
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,985,295 0 3,460
0109999999. Total - U.S. Government Bonds 5,985,205 0 3,460
...................... |CANADA L C 0= [P 1o . S | 00 O 0 - R L P L o O PP - A (L)
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 18,966, 155 0 9,703
0309999999. Total - All Other Government Bonds 18,966, 155 0 9,703
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0

0709999999. Total - U.S. Political Subdivisions Bonds 0 0

0909999999. Total - U.S. Special Revenues Bonds 0 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0

1309999999. Total - Hybrid Securities 0 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0

1909999999. Subtotal - Unaffiliated Bank Loans 0 0

2419999999. Total - Issuer Obligations 24,951,450 0

2429999999. Total - Residential Mortgage-Backed Securities 0 0

2439999999. Total - Commercial Mortgage-Backed Securities 0 0

2449999999. Total - Other Loan-Backed and Structured Securities 0 0

2459999999. Total - SVO Identified Funds 0 0

2469999999. Total - Affiliated Bank Loans 0 0

2479999999. Total - Unaffiliated Bank Loans 0 0

2509999999. Total Bonds 24,951,450 0
711991-00-0 ....... |TD BANK DEPOSIT SWEEP ... iiuuuuniiiiiuuinii i ittt s s s ettt s e st eeuai e s e eesai e e s s esuai s e e s eeaaasesseesnnnsssesennnssessesnnnnsessnsnnnnssssessnnnnsessesnnnnsessesnnnnsessees | ODseeseenesfsarennnnnes 06/0472024 Loiivviinn Jovvnnnnnniiinninnnnnnnnnnn 00000 |uunniiiiiiiiiins i Lo 1,877 ..

8309999999. Subtotal - All Other Money Market Mutual Funds 1,877

8609999999 - Total Cash Equivalents 24,953,326




3 5 2 8 9 2 0 2 4 4 5 3§ 0 0 1 0 2

SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Designate the type of health care
providers reported on this page:

Physicians, including surgeons and

osteopaths

SUPPLEMENT ATO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

ES AND TERRITORIES

ALLOCATED BY STAT

States, etc.

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

5

3

Amount

4

No. of
Claims

Direct
Losses
Incurred

Direct Losses Unpaid

8

6

Amount
Reported

7

No. of
Claims

Direct
Losses
Incurred
But Not
Reported

O Nk wON =

Alabama
Alaska
Arizona
Arkansas .
California
Colorado
Connecticut
Delaware
District of Columbia
Florida
Georgia
Hawaii

Kentucky
Louisiana
Maryland
Massachusetts
Michigan
Minnesota ...
Mississippi
Missouri
Montana

New Hampshire
New Jersey
New Mexico
New York
North Carolina

Pennsylvania ..
Rhode Island
South Carolina
South Dakota
Tennessee

Virginia
Washington
West Virginia ..
Wisconsin
Wyoming
American Samoa

Puerto Rico
U.S. Virgin Islands
Nothern Mariana Islands

Aggregate Other Aliens
Totals

.............. 5,720

205,219
... 16,678

58003.
58998.

58999.

DETAILS OF WRITE-INS

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

Totals (Lines 58001 through 58003 plus
58998)(Line 58 above)

455.PH
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Designate the type of health care
providers reported on this page:

Hospitals

SUPPLEMENT A TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred

Premiums Premiums Losses Amount . But Not

Incurred Reported i Reported

States, etc.

1. Alabama .......ccccoiiiiiiii e, AL
2. Alaska ..... ..AK
3. Arizona .... AZ
4. Arkansas . .AR
5. California ......ccooeeieeieieeeee e CA
6. Colorado .......ccoeiiiieiieieeeee e CcO
7. Connecticut . .CT
8. Delaware ............ ..DE
9. District of Columbia ..DC
10, Florida ..c..ooveiieieeeeeeeceeee

11.  Georgia
12.  Hawaii .
13. Idaho ...
14.  llinois ..

17. Kansas ....
18. Kentucky .....
19. Louisiana

21, Maryland ........cccooiiiiiiiieeees
22. Massachusetts
23. Michigan .....
24. Minnesota ... .
25, MISSISSIPPI -veeuverueiiiiiieiiesee e
26.  MISSOUN ..oeeeniieiieiieiece s
27. Montana ..
28. Nebraska ....
29. Nevada........... . . 0. G0 . 0.
30. New Hampshire ........cccccovviercenennenns NH [ 0 [ 0 [ 0 [ 0 [ [V O (L (L 0
31, NeW JErsey .....cccooeveeneeneenienieeiees
32. New Mexico
33. New York ....
34. North Carolina

42. South Dakota .
43. Tennessee ..

44, Texas ......

45, Utah oo
46, Vermont ......ccceoeeeieiiie e
47. Virginia ........

48. Washington ....
49. West Virginia ..

50.  WISCONSIN ..cueeieiiiiiiiieniieieeieeie s

51, WYOMING .eoiviiiiiiieieiie e

52. American Samoa ..AS

53. Guam ...... ..GU

54. Puerto Rico ........ PR |.. . . .. . ..

55.  U.S. Virgin Islands ......cccccocoeerrurnenee VI e 0 [ 0 [ 0 [ 0 [ [V O [V (L 0
56. Nothern Mariana Islands .................... MP oo [ [ [ [ [ [ [ 0
57. Canada .....cccccoeveeeveenns

58. Aggregate Other Aliens
59. Totals
DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for Line

58 from overflow page ...........coveeeeeeeevrerccfrmeeicieiecec 0 [ 0 [ 0 [ 0 [ [V [V [V 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0 0 0

455.HS
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Designate the type of health care
providers reported on this page:

Other health care professionals,
including dentists, chiropractors,
and podiatrists

SUPPLEMENT A TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums No. of Losses Amount No. of But Not
States, etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama .......cccoviiiiiiii e,
2. AlasKa ..ot
3. ANZONA oo
4. Arkansas .
5. California ....
6. Colorado .....
7. Connecticut
8. Delaware .......cccccovieiieiiiiiiieees
9. District of Columbia
10. Florida .....

11.  Georgia ...
12.  Hawaii

13, 1daho ..o

14. lllinois .. . . 0. L0 . 0. ..350,507
15. Indiana..... . . 0. 0 . 0. . 137
16. lowa........ . . L0 . 0. .2,002

18. Kentucky
19. Louisiana

21. Maryland
22. Massachusetts
23, Michigan ......cccoooeeiieieieeece s
24. Minnesota ...
25. Mississippi ..
26. Missouri ..

27. MOoNtana .......ccceveeiieeiieeeee e
28. Nebraska .......ccccooeviiiiiiiiiiiiiceee
29. Nevada...........

30. New Hampshire .

31. New Jersey .....

32, New MEeXiCO .....cocererieeieeeieeieeen
33, NeW YOrk ....ccooeeieiiiiiecieiieeeees
34. North Carolina
35. North Dakota ..

36. Ohio ............

37. Oklahoma ........cccoooiiiiiiiiiiccce
38, Oregon ...cccevueeieeeieeieeieeee s
39. Pennsylvania ..

40. Rhode Island ......
41. South Carolina ... .
42.  South Dakota .........cccceveeiieniiiiiiens

43, TENNESSEE ....ooeieieiiieieeieeeee s
44, Texas ......

45. Utah

46. Vermont ..

47. Virginia

48. Washington ........cccoceiiiiiiiiiieees

49. West Virginia ..
50. Wisconsin ...
51. Wyoming ............

52. American Samoa
53, GUAM .o GU [ [ 3,019 | [ [ 1,636 [oooeeiienne [ [ 7,461
54. Puerto Rico ........

55. U.S. Virgin Islands .....
56. Nothern Mariana Islands

58. Aggregate Other Aliens .....................
59. Totals
DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for Line
58 from overflow page ...........coveeeeeeeevrerccfrmeeicieiecec 0 [ 0 [ 0 [ 0 [ [V [V [V 0

58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0 0 0

455.0P
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

Designate the type of health care
providers reported on this page:

Other health care facilities

SUPPLEMENT A TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Direct Direct Direct Incurred
Premiums Premiums Losses Amount But Not
States, etc. Written Earned Incurred Reported Reported
1. Alabama .......ccccoiiiiiiii e, AL
2. Alaska ..... ..AK
3. Arizona .... AZ
4. Arkansas . .AR
5. California ......ccooeeieeieieeeee e CA
6. Colorado .......ccoeiiiieiieieeeee e CcO
7. Connecticut . .CT
8. Delaware ............ ..DE
9. District of Columbia ..DC
10, Florida ..c..ooveiieieeeeeeeceeee

11.  Georgia
12.  Hawaii .
13. Idaho ...
14.  llinois ..

16, JOWA ..o
17. Kansas .... . . . . 0. .210,876
18. Kentucky ..... . . . 0 ... 42,159

19. Louisiana . 104,384

20. MaiINe ..ccooeiiiieeeeee e
21, Maryland ........cccooiiiiiiiieeees
22. Massachusetts

23. Michigan .....

24. Minnesota ... .
25, MISSISSIPPI -veeuverueiiiiiieiiesee e
26.  MISSOUN ..oeeeniieiieiieiece s

27. Montana ..
28. Nebraska ....

29. Nevada...........
30. New Hampshire
31, NeW JErsey .....cccooeveeneeneenienieeiees

32. New Mexico
33. New York ....
34. North Carolina

35.

36.

37.

38.

39.

40.

41.

42. South Dakota .......c..cceeeeeveeeveeieeaeen SD - o 0 e 0 0 el O el O [0 el 0 e 5,558
43. Tennessee .. . 159,622
44. Texas ...... . 311,502
45, Utah oo

46, Vermont ......ccceoeeeieiiie e

47. Virginia ........

48. Washington ....
49. West Virginia ..
50.  WISCONSIN ..cueeieiiiiiiiieniieieeieeie s
51, WYOMING .eoiviiiiiiieieiie e
52. American Samoa

55. U.S.Virginlslands .......ccccceeevvenvccce VI el O O O 0 0
56. Nothern Mariana Islands .................... MP | [V [V O [ [ [ [ [ 0
57. Canada .....cccccoeveeeveenns
58. Aggregate Other Aliens
59. Totals

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for Line

58 from overflow page ...........coveeeeeeeevrerccfrmeeicieiecec 0 [ 0 [ 0 [ 0 [ [V [V [V 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0 0 0

455.0F
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE THE CONTINENTAL INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2024

NAIC Group Code 0218 NAIC Company Code 35289

Company Name THE CONTINENTAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B o 370,438 |$ .o 1,266,456 [$ oo 845,853

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ..........ccoiiiiiiiiiiiiiiisese e Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes[ ] No[ ]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANTIFIEA:..........cveveeieieiieieee ettt $ e 0
2.32 Amount estimated using reasonable assumptions:............ccceceeeereenennens $ o 0
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiii ettt ettt ettt a et she e bt e she e e bt e bt e a bt e a bt eas e eae e eh e e she e eb e e bt e beeabeembeembeeabesaeesheenbeenbeenbeens o 0

505
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