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Annual Statement for the year 2010 of the CONTINENTAL CASUALTY COMPANY

SI04

  SCHEDULE D - SUMMARY BY COUNTRY
  Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value

Description Carrying Value Fair Value Actual Cost of Bonds

BONDS 1. United States........................ ...................159,165,630 ...................165,890,524 ...................148,175,391 ...................165,125,538

Governments (Including all obligations 2. Canada................................. ...................341,119,514 ...................346,485,550 ...................342,949,619 ...................326,073,000

guaranteed by governments) 3. Other Countries.................... .....................32,880,896 .....................33,609,768 .....................34,296,501 .....................35,800,000

4. Totals.................................... ...................533,166,040 ...................545,985,842 ...................525,421,511 ...................526,998,538

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. Totals.................................... ...................582,140,948 ...................575,136,273 ...................565,807,221 ...................681,665,000

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. Totals.................................... ................1,329,594,245 ................1,259,060,632 ................1,210,967,992 ................2,416,780,000

U.S. Special Revenue and Special Assessment

Obligations and All Non-Guaranteed Obligations

of Agencies and Authorities of Governments

and Their Political Subdivisions 7. Totals.................................... ................7,370,746,013 ................7,191,900,659 ................7,192,313,933 ..............10,382,681,179

Industrial and Miscellaneous, Credit Tenant 8. United States........................ ..............13,999,882,194 ..............14,741,136,074 ..............14,057,920,550 ..............14,403,495,255

Loans and Hybrid Securities (Unaffiliated) 9. Canada................................. ................1,023,242,219 ................1,091,837,364 ................1,029,012,842 ................1,006,535,338

10. Other Countries.................... ................3,340,734,079 ................3,579,671,188 ................3,359,002,437 ................3,471,928,544

11. Totals.................................... ..............18,363,858,491 ..............19,412,644,626 ..............18,445,935,828 ..............18,881,959,137

Parent, Subsidiaries and Affiliates 12. Totals.................................... ......................................0 ......................................0 ......................................0 ......................................0

13. Total Bonds......................... ..............28,179,505,737 ..............28,984,728,032 ..............27,940,446,485 ..............32,890,083,854

PREFERRED STOCKS 14. United States........................ ...................303,106,539 ...................306,514,889 ...................310,934,755

Industrial and Miscellaneous (Unaffiliated) 15. Canada................................. ......................................0 ......................................0 ......................................0

16. Other Countries.................... .....................20,621,178 .....................20,608,653 .....................20,934,673

17. Totals.................................... ...................323,727,717 ...................327,123,542 ...................331,869,428

Parent, Subsidiaries and Affiliates 18. Totals.................................... ......................................0 ......................................0 ......................................0

19. Total Preferred Stocks....... ...................323,727,717 ...................327,123,542 ...................331,869,428

COMMON STOCKS 20. United States........................ .....................41,408,758 .....................41,408,760 .....................27,188,342

Industrial and Miscellaneous (Unaffiliated) 21. Canada................................. ......................................0 ......................................0 ......................................0

22. Other Countries.................... ............................10,070 ............................10,070 ............................10,070

23. Totals.................................... .....................41,418,828 .....................41,418,830 .....................27,198,412

Parent, Subsidiaries and Affiliates 24. Totals.................................... ................3,162,192,754 ................3,312,805,360 ................3,026,866,677

25. Total Common Stocks....... ................3,203,611,582 ................3,354,224,190 ................3,054,065,089

26. Total Stocks........................ ................3,527,339,299 ................3,681,347,731 ................3,385,934,517

27. Total Bonds and Stocks.... ..............31,706,845,036 ..............32,666,075,763 ..............31,326,381,002
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Annual Statement for the year 2010 of the CONTINENTAL CASUALTY COMPANY
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
  Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 8, prior year)....................................................................................................................................... (10,638,835)

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12.............................................. 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14........................................... 0 0

3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..................................................................................................................................................................... 56,376
3.2 Section 2, Column 19..................................................................................................................................................................... 9,327,080 9,383,456

4. Total gain (loss) on termination recognized, Section 2, Column 22...................................................................................................................................................... (10,014,249)

5. Considerations received/(paid) on terminations, Section 2, Column 15................................................................................................................................................ (10,014,249)

6. Amortization:
6.1 Section 1, Column 19..................................................................................................................................................................... 0
6.2 Section 2, Column 21..................................................................................................................................................................... 0 0

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20..................................................................................................................................................................... 0
7.2 Section 2, Column 23..................................................................................................................................................................... 0 0

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18..................................................................................................................................................................... 0
8.2 Section 2, Column 20..................................................................................................................................................................... 0 0

9. Book/Adjusted Carrying Value at end of current period (Lines 1 + 2 + 3 + 4 - 5 + 6 + 7 + 8)".............................................................................................................. (1,255,379)

10. Deduct nonadmitted assets................................................................................................................................................................................................................... 0

11. Statement value at end of current period (Line 9 minus Line 10).......................................................................................................................................................... (1,255,379)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior year...................................................................................................................................................................... 2,789,100

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)........................................................................................................................................... (2,789,100)

3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, current year minus....................................................................................... 0
3.12 Section 1, Column 15, prior year...................................................................................................... 3,666,370 (3,666,370)

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus................................ 0
3.22 Section 1, Column 17, prior year........................................................... 0 0

Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus................................ 0
3.24 Section 1, Column 16, prior year........................................................... 3,666,370 (3,666,370) (3,666,370)

3.3 Subtotal (line 3.1 minus Line 3.2).......................................................................................................................................................................................................... 0

4.1 Variation margin on terminated contracts during the year (Section 2, Column 16)...................................... 2,608,196

4.2 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22 Amount recognized (Section 2, Column 16).......................................... 2,608,196 2,608,196

4.3 Subtotal (Line 4.1 minus Line 4.2)......................................................................................................................................................................................................... 0

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Recognized................................................................................................................................................................................................................................. 0
5.2 Used to adjust basis of hedged items......................................................................................................................................................................................... 0

6. Book/Adjusted Carrying Value at end of current period (Lines 1 + 2 + 3.3 - 4.3 - 5.1 - 5.2)................................................................................................................. 0

7. Deduct nonadmitted assets................................................................................................................................................................................................................... 0

8. Statement value at end of current period (Line 6 minus Line 7)............................................................................................................................................................ 0
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, Section 1, Column 14................................................................................................................................................................... (1,255,379)

2. Part B, Section 1, Column 14................................................................................................................................................................... 0

3. Subtotal (Line 1 plus Line 2)................................................................................................................................................................................................................. (1,255,379)

4. Part D, Column 5..................................................................................................................................................................................... 709,968

5. Part D, Column 6..................................................................................................................................................................................... (1,965,346)

6. Total (Line 3 minus Line 4 minus Line 5).................................................................................................................................................................................................. 0

Fair Value Check

7. Part A, Section 1, Column 16................................................................................................................................................................... (1,255,379)

8. Part B, Section 1, Column 13................................................................................................................................................................... 0

9. Total (Line 7 plus Line 8)........................................................................................................................................................................................................................... (1,255,379)

10. Part D, Column 8..................................................................................................................................................................................... 709,968

11. Part D, Column 9..................................................................................................................................................................................... (1,965,346)

12. Total (Line 9 minus Line 10 minus Line 11).............................................................................................................................................................................................. 0

Potential Exposure Check

13. Part A, Section 1, Column 21................................................................................................................................................................... 8,036,702

14. Part B, Section 1, Column 19................................................................................................................................................................... 0

15. Part D, Column 11................................................................................................................................................................................... 8,036,702

16. Total (Line 13 plus Line 14 minus Line 15)............................................................................................................................................................................................... 0
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SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by

Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10

CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

Common Stocks - U.S. Property and Casualty Insurer
02504* 10 7 AMERICAN CASUALTY CO READING............................... ............ 20427............ 2ciB1................. ...NO...................... ................................0 ...............125,055,365 ..............840,000.000 ............100.0
19730* 10 7 COLUMBIA CASUALTY CO................................................ ............ 31127............ 2ciB1................. ...NO...................... ................................0 ...............237,453,656 ..................4,200.000 ............100.0
636078 10 7 NATIONAL FIRE INSURANCE CO...................................... ............ 20478............ 2ciB1................. ...NO...................... ................................0 ...............112,232,197 ...........1,000,000.000 ............100.0
211498 10 0 THE CONTINENTAL INSURANCE COMPANY................... ............ 35289............ 2ciB1................. ...NO...................... ................................0 ............1,146,516,540 .........10,713,272.000 ............100.0

89386@ 10 5 TRANSPORTATION INSURANCE CO................................ ............ 20494............ 2ciB1................. ...NO...................... ................................0 .................82,304,205 ..............420,000.000 ............100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer.................................................................................................... ................................0 ............1,703,561,964 .........XXX................... ......XXX.........

Common Stocks - U.S. Life Insurer
210885 10 9 CONTINENTAL ASSURANCE CO....................................... ............ 64213............ 2ciB1................. ...NO...................... ................................0 ...............441,125,530 ...........4,366,173.000 ............100.0
1299999. Total - Common Stocks - U.S. Life Insurer................................................................................................................................. ................................0 ...............441,125,530 .........XXX................... ......XXX.........

Common Stocks - Alien Insurer
G6620# 10 6 NORTH ROCK INSURANCE COMPANY LTD..................... ...F....... AA-3190661... 2ciB4................. ...NO...................... ................................0 .................27,633,601 ...........1,000,000.000 ............100.0

1499999. Total - Common Stocks - Alien Insurer....................................................................................................................................... ................................0 .................27,633,601 .........XXX................... ......XXX.........
Common Stocks - Non-Insurer Which Controls Insurer

12612L 10 8 CNA SURETY CORPORATION........................................... ............ NONE............ 2ciA1................. ...NO...................... ................................0 ...............479,565,663 .........26,612,258.000 ..............59.5
G3154# 10 7 CNA EUROPE HOLDING LIMITED..................................... ...D....... NONE............ 2ciB5................. ...NO...................... ................................0 ...............289,727,928 .......155,170,000.000 ..............72.7

1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer.................................................................................................... ................................0 ...............769,293,591 .........XXX................... ......XXX.........
Common Stocks - Other Affiliates

12609# 10 6 CNA CLAIMPLUS................................................................ ............ NONE............ 2ciB3................. ...NO...................... ................................0 ...................9,200,042 ..................1,000.000 ............100.0
12636# 10 3 CNA INVESTOR SERVICES INC........................................ ............ NONE............ 2ciB3................. ...NO...................... ................................0 ......................223,392 .....................100.000 ............100.0
18975* 10 3 CNA NATIONAL WARRANTY CORPORATION.................. ............ NONE............ 2ciB3................. ...NO...................... ................................0 ...............211,154,630 ..................1,000.000 ............100.0
12623# 10 8 CNA REAL ESTATE SERVICES INC................................... ............ NONE............ 2ciB3................. ...NO...................... ................................0 ................................1 ..................1,000.000 ............100.0
12612* 10 5 CNA REALTY CORP........................................................... ............ NONE............ 2ciB3................. ...NO...................... ................................0 ................................1 ..................1,000.000 ............100.0
26846# 10 9 EG COMPANY..................................................................... ............ NONE............ 2ciB3................. ...NO...................... ................................0 ................................1 ..................1,000.000 ............100.0
76347# 10 8 FOOTHILL & MOUNTAIN CENTER, INC............................. ............ NONE............ 2ciB3................. ...NO...................... ................................0 ................................1 ..................1,000.000 ............100.0
51086# 10 6 LOS LUNAS CENTER, INC................................................. ............ NONE............ 2ciB3................. ...NO...................... ................................0 ................................1 ..................1,000.000 ............100.0
1799999. Total - Common Stocks - Other Affiliates.................................................................................................................................... ................................0 ...............220,578,069 .........XXX................... ......XXX.........
1899999. Total - Common Stocks.............................................................................................................................................................. ................................0 ............3,162,192,754 .........XXX................... ......XXX.........
1999999. Total - Preferred and Common Stock......................................................................................................................................... ................................0 ............3,162,192,754 .........XXX................... ......XXX.........

1.  Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....8,182,620,635.
2.  Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

Common Stocks
91964* 10 3 VALLEY FORGE INSURANCE COMPANY........................................ AMERICAN CASUALTY COMPANY READING, PA........................... .....................................0 .............168,000.000 ........................100.0

CNA INSURANCE COMPANY LIMITED............................................ CNA EUROPE HOLDING LIMITED.................................................... .....................................0 ..........9,468,144.000 ..........................72.7
CNA NATIONAL WARRANTY CORP - FL.......................................... CNA NATIONAL WARRANTY............................................................ .....................................0 .................1,000.000 ........................100.0
CONTINENTAL SERVICE PLAN........................................................ CNA NATIONAL WARRANTY............................................................ .....................................0 ......................50.000 ........................100.0
CONTINENTAL SERVICE PROVIDER, INC...................................... CNA NATIONAL WARRANTY............................................................ .....................................0 .................1,000.000 ........................100.0
CNA SURETY CAPITAL TRUST I...................................................... CNA SURETY CORPORATION......................................................... .....................................0 ....................553.080 ..........................59.5
WESTERN SURETY COMPANY....................................................... CNA SURETY CORPORATION......................................................... .....................................0 ...............23,788.500 ..........................59.5
SUR INSURANCE AGENCY INC....................................................... CNA SURETY CORPORATION......................................................... .....................................0 ......................59.470 ..........................59.5

32064# 10 2 FIRST INSURANCE CO OF HAWAII................................................. THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 ...............35,607.000 ..........................50.0
G3154# 10 7 CNA EUROPE HOLDING LIMITED.................................................... THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 ........58,200,000.000 ..........................27.3
12612L 10 8 CNA SURETY CORPORATION......................................................... THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 .............812,889.000 ............................1.8
Q1297* 10 2 CNA INSURANCE AUSTRALIA PLY LTD.......................................... THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 ..........1,801,062.000 ........................100.0
21150* 10 4 CONTINENTAL INSURANCE COMPANY OF NJ............................... THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 ...............10,000.000 ........................100.0

44936@ 10 5 IDBI MANAGERS............................................................................... THE CONTINENTAL INSURANCE COMPANY.................................. .....................................0 ....................200.000 ........................100.0
0299999. Total - Common Stock..................................................................................................................................................................................... .....................................0 ...........XXX................ ...........XXX................
0399999. Total - Preferred and Common Stock............................................................................................................................................................... .....................................0 ...........XXX................ ...........XXX................
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Annual Statement for the year 2010 of the CONTINENTAL CASUALTY COMPANY

E23, E24

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE
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