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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
and Accrued
Amount Due Dec. 31
Rate and Accrued Current Effec-
Used Dec. 31 of Increase Year, on tive
to Current Year Gross Increase (Decrease) Bonds in Rate
Book/Adjusted Obtain on Bonds Amount (Decrease) | by Foreign |Default asto| NAIC of
CuUsIP Rate | How Maturity Option Carrying Par Fair Fair Actual not in Received by Exchange | Principal or | Desig- Date In-
Identification Description * of Paid Date Option Date Call Price Value Value Value Value Cost Default During Year Adjustment | Adjustment Interest nation Acquired terest
912827-7J-5__JUNITED STATES TREASURY INFLATION INDEX ... __ _.3.375 |4 01/15/2012 4,998,693 |..._.4,680,000 J111.5180 5,219,042 4,959,425 72,966 6,572 39,265 _07/23/2002_] ... 2.650

0199999 - Total Bonds - U.S. Government - Issuer Obligations 4,998,693 4,680,000 | XXX 5,219,042 4,959,425 72,966 6,572 39,265 XXX XXX

0399999 - Total - U.S. Government Bonds 4,998,693 4,680,000 | XXX 5,219,042 4,959,425 72,966 6,572 39,265 XXX XXX
683234 -HG-6._._[ ONTARIO _PROVINCE | 1..7.375 1JJ 01/27/2003_] 600,138 600,000 }100.3530 602,118 602,005 18,929 44,250 (1,867) _.08/03/2000._.]....7.040

0499999 - Total Bonds - All Other Government - Issuer Obligations 600,138 600,000 | XXX 602,118 602,005 18,929 44,250 (1,867) XXX XXX

1099999 - Total - All Other Government Bonds 600,138 600,000 | XXX 602,118 602,005 18,929 44,250 (1,867) XXX XXX
060716-BQ-9..__| BANK OF BOSTON CORP. _6.625 |JD.____| |-12/01/2005. 768,221 750,000 |109.4750f 821,063 772,395 4,141 49,688 (4,174) .04/01/2002_]...5.710
06423A-AF-0.__| BANK ONE CORP. _7.625 |FA 08/01/2005. 1,212,212 | ... 1,200,000 |112.6730 1,352,076 1,292,388 38,125 45,750 (20,116) 03/14/2002. .
066704-AA-5.___| BANPONCE CORP. _6.750 |JD._.__| | -12/15/2005. 502,487 500,000 1110.9260 554,630 503,070 1,500 33,750 (583) 03/14/2002.
22237L-CH-3..__| COUNTRYWIDE FNDG. - 6.690 |JJ 07/14/2003 709,281 700,000 |102.5570 717,899 721,714 21,594 23,415 (12,433) 04/01/2002._.
233835-AB-3.___| DAIMLERCHRYS NA _6.900 |MS.__.__| |.-.09/01/2004 1,018,395 | .- 1,000,000 |105.7160 1,057,160 1,026,620 23,000 34,500 (8,225) 03/11/2002._.
246688-AD-7____| DELHAIZE AMERICA _7.375 |AQ 04/15/2006. 1,075,272 |. 1,100,000 |.97.7520 1,075,272 1,145,012 17,126 81,125 (69,739) 03/14/2002.
345397-SQ-7___| FORD MOTOR CREDIT __7.500 |MS.._._}..03/15/2005. 1,018,445 | - 1,000,000 |102.0260 1,020,260 1,024,510 | 22,083 75,000 (6,065) 03/11/2002.
616880-BH-2.__| MORGAN JP & CO . 6.250 |JD..._._}..12/15/2005. 761,866 750,000 |107.0360 802,770 764,693 2,083 46,875 (2,827) 03/14/2002.
637432-BH-7____| NATL RURAL UTIL _6.650 |AO 10/01/2005. 1,013,641 |- 1,000,000 |104.3750 1,043,750 1,016,960 16,625 33,250 (3,319) _.04/01/2002.
79549B-CF-2.___| SALOMON SMITH BN _6.875 |JD____| |..06/15/2005. 1,038,751 § - 1,000,000 |109.6260 1,096,260 1,050,310 3,056 68,750 (11,559) _.03/11/2002 _.

3999999 - Total Bonds - Industrial, Misc. - Issuer Obligations 9,178,631 9,000,000 | XXX 9,541,140 9,317,672 149,333 492,103 (139,040) XXX
17303C-BK-6..__| CITIBANK CREDIT CARD MASTER TRUST ...} _5.500 | -.02/15/2006...} ...02/15/2004 100.000 214,725 | . 275,000 [104.3510} .. 286,965 274,495 5,714 15,125 230 02/20/2001. .
34527R-EL-3.___| FORD CREDIT AUTO OWNER TRUST _6.740 : 06/15/2004._ ...09/15/2003 100.000 117,086 116,510 |101.4930 118,250 117,961 349 6,909 (875) 02/14/2001. .
438117-AC-9.___|HONDA AUTO RECEIVABLES OWNER TRUST ... __ _5.360 MTLY__| .09/20/2004_} ..11/18/2003 100.000 167,381 167,391 ]101.3210 169,603 167,365 1,161 8,772 17 _02/28/2001._.]....5.370

4199999 - Total Bonds - Industrial, Misc. - Defined Multi-Class Residential Mortgage-Backed Securities 559,192 558,901 XXX 574,818 559,821 7,224 30,806 (628) XXX XXX

4599999 - Total - Industrial and Miscellaneous Bonds 9,737,823 9,558,901 XXX 10,115,958 9,877,493 156,557 522,909 (139,668) XXX XXX

5499999 - Total - Issuer Obligations 14,777,462 14,280,000 | XXX 15,362,300 14,879,102 241,228 542,925 (101,642 XXX XXX

5699999 - Total - Defined Multi-Class Residential Mortgage-Backed Securities 559,192 558,901 XXX 574,818 559,821 7,224 30,806 (628) XXX XXX

6099999 Totals 15,336,654 14,838,901 XXX 15,937,118 15,438,923 248,452 573,731 (102,270) XXX XXX XXX
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Schedule D - Part 2 - Section 1
NONE
Schedule D - Part 2 - Section 2

NONE

EO09, E10
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SCHEDULE D - PART 3

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

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

1 2 3 4 5 6 7 8
CUsIP Number of Actual Paid for Accrued
Identification Description Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
,,,,,,,, 912827-7J-5._____JUNITED STATES TREASURY [NFLATION INDEX 07/23/2002._._._ | BARCLAYS CAPITAL 6,310,964 | . _____._.5980,000 30,398
0399999 - Total - Bonds - U.S. Government 6,310,964 5,980,000 30,398
,,,,,,,, 060716-BQ-9.....___| BANK OF BOSTON CORP. 04/01/2002.._._| BANC ONE CAPITAL MARKETS, INC 772,39 750,000 16,977
,,,,,,,, 06423A-AF-0..._.___| BANK ONE CORP 03/14/2002...___| BANC ONE CAPITAL MARKETS, INC 1,292,388
_066704-AA-5 BANPONCE CORP. 03/14/2002____| BNP PARIBAS 503,070
_..22237L-CH-3 COUNTRYWIDE FNDG 04/01/2002 BEAR STEARNS & CO. 721,714
_..233835-AB-3 DAIMLERCHRYS NA 03/11/2002 FIRST BOSTON CORP. 1,026,620 |...
_..246688-AD-7 DELHAIZE AMERICA 03/14/2002 HSBC SECURITIES. 1,145,012
_..345397-8Q-7 FORD MOTOR CREDIT. 03/11/2002 FIRST BOSTON CORP. 1,024,510 | ...
_..616880-BH-2 MORGAN JP & CO. 03/14/2002 BNP PARIBAS 764,693
_.......637432-BH-7 NATL RURAL UTIL 04/01/2002 LEHMAN BROTHERS INC 1,016,960 |...
,,,,,,,, 79549B-CF-2 .| SALOMON SMITH BN 03/11/2002...___| FIRST BOSTON CORP. 1,050,310 | ..
4599999 - Total - Bonds - Industrial, Misc. 9,317,671 9,000,000 152,545
6099997 - Total - Bonds - Part 3 15,628,635 14,980,000 182,943
6099998 - Total - Bonds - Part 5 8,131,678 8,020,000 79,448
6099999 - Total - Bonds 23,760,313 23,000,000 262,391
6599998 - Total - Preferred Stocks - Part 5 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0
7099998 - Total - Common Stocks - Part 5 0 XXX 0
7099999 - Total - Common Stocks 0 XXX 0
7199999 - Total - Preferred and Common Stocks 0 XXX 0
7299999 Totals 23,760,313 XXX 262,391
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Increase (Decrease) Foreign Interest on | Dividends on
Number of Book/Adjusted (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Bonds Stocks
CuUsIP Disposal Shares of Carrying Value at by Exchange | Gain (Loss) (Loss) on (Loss) on Received Received
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal During Year | During Year
912827-7J-5__[US TREASURY INFLATION INDEX | 08/12/2002 | BARCLAYS CAPITAL 1,416,431 1,300,000 1,351,539 1,351,179 (359) 65,251 65251 | 27,897
31359M-DT-7.___| FEDERAL NATIONAL MORTGAGE ASSOC.... _|..04/01/2002 . | BEAR STEARNS & CO. 205,625 200,000 198,593 198,857 264 6,768 6,768 5,335
31359M-DW-0.___| FEDERAL NATIONAL MORTGAGE ASSOC .04/01/2002__| MORGAN STANLEY & CO. 206,633 200,000 201,550 201,447 (103) 5,186 5,186 3,418
31359M-EX -7 |FEDERAL NATIONAL MORTGAGE ASSOC 04/01/2002 | FIRST BOSTON CORP. 420,453 400,000 402,580 402,351 (229) 18,102 18,102 16,394
3133MA-UN-7.___| FEDERAL HOME LOAN BANK ____ .04/01/2002.._| BEAR STEARNS & CO. 213,620 200,000 206,704 206,210 (494) 7,410 7,410 8,985
3133M9-FE-7 | FEDERAL HOME LOAN BANK .04/01/2002.._| BEAR STEARNS & CO. 405,644 400,000 398,968 399,385 47 6,260 15,133
912827-J7-8 __|UNITED STATES TREASURY. 05/17/2002 | SALOMON SMITH BARNEY. 927,070 900,000 902,941 901,985 el 2508 25,085 42,265
912827-18-3 __|UNITED STATES TREASURY. 05/16/2002 | FIRST BOSTON CORP. 1,348,953 1,300,000 1,313,964 1,310,858 (3,105) 38,094 52,817
912827-T8-5___[UNITED STATES TREASURY. .04/01/2002 .| GOLDMAN SACHS 106,199 100,000 102,412 102,249 (163) 3,950 2,478
912827-W8-1.___JUNITED STATES TREASURY | .06/18/2002 | MORGAN STANLEY & CO 585,084 550,000 555,867 555,270 ey 29814 298141 26,066
912827-3V-2__|UNITED STATES TREASURY |..06/26/2002 . | SALOMON SMITH BARNEY. 214,668 210,000 209,678 209,821 143 4,847 10,465
912827-4D-1__[UNITED STATES TREASURY. 07/24/2002 ] VARI0US 825,077 800,000 805,898 803,836 [P20[c7 ) I W T .Y B R 212410 25,459
912827-6D-9._|UNITED STATES TREASURY. .04/01/2002.__| FIRST BOSTON CORP. 640,711 600,000 614,699 613,710 @ 27,001 27,001 15,439
912827-6N-7.__|UNITED STATES TREASURY. .04/01/2002.___| LEHMAN BROTHERS INC 259,785 250,000 257,147 256,727 (420) 3,058 5,480
912827-65-5__|UNITED STATES TREASURY 06/28/2002__| FIRST BOSTON CORP. 896,092 890,000 892,818 890,670 (2,148) 5,423 48,350
0399999 - Bonds - U.S. Governments 8,672,045 8,300,000 8,415,358 8,404,555 (10,801) 267,490 267,490 305,981 XXX
34527R-EL-3 __|FORD CREDIT AUTO OWNER TRUST 12/15/2002 __ | SCHEDULED REDEMPT ION 183,490 183,490 185,774 183,490 (2,284) 0 8,721
43811T-AC-9.__|HONDA AUTO RECEIVABLES OWNER TRUST 12/18/2002 .| SCHEDULED REDEMPT ION 107,609 107,609 107,591 107,609 17 0 5,020
459200-AJ-0.___| IBM CORP. 11/01/2002.__| MATURED. 100,000 100,000 100,606 100,000 (606) 0 7,250
892332-AG-2__| TOYOTA MTR CREDIT 05/06/2002__| MORGAN STANLEY & CO. 284,534 275,000 275,464 275,380 (84) 9,154 9,154 7,563
4599999 - Bonds - Industrial and Miscellaneous 675,633 666,099 669,435 666,479 (2,957) 9,154 9,154 28,554 XXX
6099997 - Bonds - Part 4 9,347,678 8,966,099 9,084,793 9,071,034 (13,758) 276,644 276,644 334,535 XXX
6099998 - Bonds - Part 5 8,608,544 8,020,000 8,131,678 8,130,392 (1,286) 0 0 478,152 478,152 151,422 XXX
6099999 - Total - Bonds 17,956,222 16,986,099 17,216,471 17,201,426 (15,044) 0 0 754,796 754,796 485,957 XXX
6599998 - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 XXX 0
45806@-10-9.___| INSURANCE SERVICES OFFICE 03/05/2002 | DIRECT 13,570.000 879,336 [ I [PRZNCETS) N D 879,336 | 879,336
929901-83-3 | WACHOVIA US TREASURY MONEY MARKET _ 07/02/2002__| DIRECT 25,000.000 25,000 25,000 25,000 0
6899999 - Common Stocks - Industrial and Miscel laneous 904,336 XXX 25,000 25,000 (284,697) 879,336 879,336 XXX
7099997 - Common Stocks - Part 4 904,336 XXX 25,000 25,000 (284,697) 879,336 879,336 XXX
7099998 - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
7099999 - Total - Common Stocks 904,336 XXX 25,000 25,000 (284,697) 0 0 879,336 879,336 XXX 0
7199999 - Total - Preferred and Common Stocks 904,336 XXX 25,000 25,000 (284,697) 0 0 879,336 879,336 XXX 0
7299999 Totals 18,860,558 XXX 17,241,471 17,226,426 (299,741) 0 0 1,634,132 1,634,132 485,957 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) or Book/Adjusted Increase (Decrease) Foreign Interest and Paid for
Number of Carrying Value | (Decrease) | by Foreign Exchange Realized Total Dividends Accrued
CusIP Date Disposal Shares at Disposal by Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Actual Cost Consideration Date Adjustment | Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends
912827-7J-5__{US TREASURY INFLATION INDEX | |__06/28/2002 | BARCLAYS CAPITAL |_08/12/2002_| BARCLAYS CAPITAL | | 7,020,000 7,086,658 7,551,784 7,087,248 590 464,536 464,536 127,672 67,156
0399999 - Bonds - U.S. Governments 7,020,000 7,086,658 7,551,784 7,087,248 590 464,536 464,536 127,672 67,156
370425-RS-1.___| GMAC ]...03/11/2002_JFIRST BOSTON CORP.__________ 1...05/06/2002_J LEHMAN BROTHERS INC.______ | 1,000,000 | 1,045,020 1,056,760 1,043,144 (1,876) 13,616 13,616 | 23,750 | 12,292
4599999 - Bonds - Industrial and Miscellaneous 1,000,000 1,045,020 1,056,760 1,043,144 (1,876) 13,616 13,616 23,750 12,292
6099998 - Total - Bonds 8,020,000 8,131,678 8,608,544 8,130,392 (1,286) 478,152 478,152 151,422 79,448

7299999 Totals 8,131,678 8,608,544 8,130,392 (1,286) 478,152 478,152 151,422 79,448
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Schedule D - Part 6 - Section 1
NONE
Schedule D - Part 6 - Section 2

NONE

E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
(Decrease) by Foreign of Current Year NAIC Effective
CUsIP Date How Maturity Book/Adjusted by Exchange on Bonds Not | Gross Amount |Paid for Accrued| Desig- Rate of
Identification Description Acquired Name of Vendor Rate of Paid Date Carrying Value Adjustment Adjustment Par Value Actual Cost in Default Received Interest nation Interest
912795-LV-1__| TREASURY BILL 12/30/2002__| BANC ONE CAPITAL MARKETS, INC__ | ( 0.000 MATR ] [_01/23/2003 1,299,142 78 1,300,000 1,299,064 1 1.083
0199999 - U.S. Governments - Issuer Obligations 1,299,142 78 1,300,000 1,299,064 XXX XXX
0399999 - Total - U.S. Government Bonds 1,299,142 78 1,300,000 1,299,064 XXX XXX
27003L -NA-7___| EAGLEFUNDING CAP CORP.__ .12/10/2002.__| FLEET SECURITIES | ... 0.000 [.01/10/2003 520,818 446 521,000 520,372 1 0.000
36960M-NM-1.___| GENERAL ELECTRIC CO._._ _.12/18/2002.__| GENERAL ELECTRIC CAPITAL CORP. .000 01/21/2003 520,615 269 521,000 520,346 1 0.000
43515M-NM-7.___| HOLLAND LTD SECURITIZAT. .12/19/2002.__| MORGAN STANLEY & CO.___. .000 01/21/2003 520,580 273 521,000 520,308 1 1.456
77619F -ND-5.___| ROLMULUS FUNDING CORP._.. _|..12/19/2002._| MORGAN STANLEY & CO.___ .000 01/13/2003 520,750 271 521,000 520,479 1 1.446
89604M-NM-2___| TRIBUNE COMPANY 12/30/2002___] BANC ONE CAPITAL MARKETS, INC__ | ( 0.000 |._01/21/2003 520,589 41 521,000 520,548 1 0.000
3999999 - Industrial and Miscellaneous - Issuer Obligations 2,603,352 1,300 2,605,000 2,602,053 XXX XXX
4599999 - Total - Industrial and Miscellaneous Bonds 2,603,352 1,300 2,605,000 2,602,053 XXX XXX
5499999 - Total - Issuer Obligations 3,902,494 1,378 3,905,000 3,901,117 XXX XXX
6099999 - Total - Bonds 3,902,494 1,378 3,905,000 3,901,117 XXX XXX
928989-46-6.___| JP_MORGAN PRIME Il |..12/27/2002_JPRINCIPAL PAYMENT ] | 0.000 JMTLY._ | 1...01/01/2003 12,622 12,623 12,623 471 1 1.083
7899999 - Class One Money Market Mutual Funds 12,622 XXX 12,623 471 XXX XXX
8099999 Totals 3,915,116 |@ 1,378 XXX 3,913,740 471 XXX XXX

(@) Includes $ .. 0 other than accrual of discount and amortization of premium.
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Schedule DB ijart A - Section 1
NONE
Schedule DB ijart A - Section 2
NONE
Schedule DB ijart A - Section 3
NONE
Schedule DB ijart B - Section 1
NONE
Schedule DB ijart B - Section 2
NONE
Schedule DB ijart B - Section 3
NONE
Schedule DB ;Part C - Section 1
NONE
Schedule DB ;Part C - Section 2
NONE
Schedule DB ;Part C - Section 3
NONE
Schedule DB ;Part D - Section 1
NONE

Schedule DB - Part D - Section 2

NONE

E16, E17, E18, E19, E20, E21



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

Schedule DB -7Part D - Section 3
NONE
Schedule DB - Part E - Section 1

NONE

E21, E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value, the aggregate fair value,
and the aggregate difference, if any, between them.

1 2 3

Excess of Statement
over Fair Value(-), or

Statement (Admitted) Fair Value Fair Value over

Value (a) Statement (+)
1. Bonds 19,251,770 | 19,911,410 | 659,640
2. Preferred Stocks 0 0
3. Totals 19,251,770 19,911,410 659,640

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

Fair Market Values - Broker Market Prices Primarily from FT Interactive Data

E23




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6
Amount of Interest | Amount of Interest
Received Accrued
Rate of During December 31 of
Depository Interest Year Current Year Balance *
Fifth Third Bank Cincinnati, Ohio 21,011 817,724 |
Chase Manhattan Trust Company of Illinois (U .
0199998 Deposits in ] 0 depositories that do not exceed the
allowable limit in any one depository (See Instructions) - open depositories XXX XXX
0199999 Totals - Open Depositories XXX 21,011 817,724 | XXX
0399999 Tolal Cash on Deposit XX 21,011 817,724 | Xk
0499999 Cash in Company's 0ffice XXX XXX XXX XXX
0599999 Total Cash XXX 21,011 817,724 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 6,821, 4. April 2,004,476 | 7. July 874,665 |10. October 3,258,286
2. February . 5,680,094 |5. May 1,979,446 |8. August 526,689 [11. November . 1,157,913
3. March 4,468,277 |6. June 2,011,401 9. September 1,604,348 |12. December 817,724

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CONTINENTAL NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value Statement Value (a) Fair Value

AR00001 B TSY INFL IX N/B 9128277J5 3.375% 1/15/2012 BANK OF AMERICA Title 23, Sec 63-206 300,000 320,429 334,554
AR99999 - 300,000 320,429 334,554
FLO00O1 |8 [ TSY INFL X N/B 9128277J5 3.375% 1/15/2012 ]FIRST UNION BANK OF FLORIDA IC 624.411 210,000 224,300 234,188
FL99999 - 210,000 224,300 234,188
GA00001 |8 | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 | WACHOVIA BANK OF GEORGIA SEC 56-310. 25,000 26,702 27,880
(A99999 - 25,000 26,702 27,880
LA00001 |8 | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 | BANK ONE (LA) LRS 22:1021 & 1025 20,000 21,362 22,304
LA99999 - 20,000 21,362 22,304
MA000O1 |8 | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 | STATE STREET BANK & TRUST IC 175:151 255,000 272,365 284,371
11A99999 - 255,000 272,365 284,371
NV00001 |8 [ TSY INFL X N/B 9128277J5 3.375% 1/15/2012 | CHASE MANHATTAN - NY 100,000 106,810 111,518
NV99999 - 100,000 106,810 111,518
NM00001 |8 [ TSY INFL X N/B 9128277J5 3.375% 1/15/2012 JWELLS FARGO (NM) NMSA 59A-5-19 325,000 Jr L 362,434
V99999 - 325,000 347,131 362,434
NC00001 |8 [ TSY INFL X N/B 9128277J5 3.375% 1/15/2012 ] WACHOVIA BANK (FOR NO. CAROLINA) GS 58-5-55 85,000 90,788 94,790
NC99999 - 85,000 90,788 94,790
SC00001 |8 | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 | BANK OF AMERICA (SC) INS CODE 800,000 84 477 | 892,144
5099999 - 800,000 854,477 892,144
VA00001 |8 | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 ] SUN TRUST BANK IC CHAP 10, ART 7. 210,000 224,300 234,188
VA99999 - 210,000 224,300 234,188
XX99999 - Total - Not Al Policyholders 2,330,000 2,488,664 2,598,371
0H00001 IC | TSY INFL X N/B 9128277J5 3.375% 1/15/2012 ] CHASE MANHATTAN - NY OHIO INS DEPT. 2,350,000 2,510,026 | 2,620,673
0H99999 - 2,350,000 2,510,026 2,620,673
7799999 - Total - All Policyholders 2,350,000 2,510,026 2,620,673

9999999 Totals 4,680,000 4,998,690 5,219,044

(@) Including$ 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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