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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

Due April 1

FOR THE YEAR ENDED DECEMBER 31, 2004

OF The ALLSTATE INSURANCE COMPANY
Address (City, State and Zip Code) NORTHBROOK, IL 60062-6127.

NAIC Group Code 0008 NAIC Company Code 19232 Employer's ID Number ~ 36-0719665

The Investment Risks Interrogatories are to be filed by April 1. They are also to be included with the Audited Statutory Financial Statements.

Answer the following interrogatories by reporting the applicable U. S. dollar amounts and percentages of the reporting entity’s total admitted assets held in that category of
investments.

1. Reporting entity’s total admitted assets as reported on Page 2 of this annual statement. $ 44.711,745,721

2. Ten largest exposures to a single issuer/borrower/investment.

1 2 3 4
Percentage of Total
Issuer Description of Exposure Amount Admitted Assets
2.01 Allstate Life Insurance Company Common Stock $ 3,593,523,514 8.0 %
2.02  Allstate New Jersey Holdings, Inc.. ... Common Stock $ 728,000,717 16 %
2.03 Allstate Insurance Company of Canada.......... Common Stock $ 393,622,416 0.9 %
2.04 General Electric Long Term Bond, Common Stock $ 172,509,688 0.4 %
2.05 Jefferson Cnty AL Swr & Wrts_ Long Term Bond $ 146,488,913 0.3 %
2.06 Citigroup Inc Long Term Bond, Common Stock $ 140,111,447 0.3 %
2.07 Chicago IL Brd of Ed Long Term Bond $ 139,799,612 0.3 %
2.08 NJ Transn Tr Fd Auth Long Term Bond $ 129,283,296 0.3 %
2.09 IL Health Fac Auth Long Term Bond $ 128,278,134 0.3 %
2.10 WA St GO Long Term Bond $ 116,442,767 0.3 %
3.  Amounts and percentages of the reporting entity’s total admitted assets held in bonds and preferred stocks by NAIC rating.
Bonds 1 2 Preferred Stocks 3 4
3.01 NAIC-1 $ 22,917,184,4%¢ . 51.3 % 3.07 P/RP-1 $ 198,214,732 0.4 %
3.02 NAIC-2 $ 2,665,153,441 | 6.0 % 3.08 P/RP-2 $ 104,368,913 02 %
3.03 NAIC-3 $ 539,713,644 o 1.2 % 3.09 P/RP-3 $ 33,637,524 o 0.1 %
3.04 NAIC-4 $ 606,015,684 1.4 % 310 P/RP-4 $ 16,241,206 00 %
3.05 NAIC-5 $ 247,612,320 06 % 311 P/RP-5 $ 1,609,644 0.0 %
3.06 NAIC-6 $ o 54,047 171 0.1 % 312 P/RP-6 $ %
4.  Assets held in foreign investments:
4.01 Are assets held in foreign investments less than 2.5% of the reporting entity’s total admitted assets? Yes [ ] No [X]
4.02 Total admitted assets held in foreign investments $ 1,256,359,791 2.8 %
4.03 Foreign-currency-denominated investments $ 350,959,632 0.8 %
4.04 Insurance liabilities denominated in that same foreign currency. $ %

If response to 4.01 above is yes, responses are not required for interrogatories 5 — 10.

285



SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

5. Aggregate foreign investment exposure categorized by NAIC sovereign rating:
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1 2
Countries rated NAIC-1 $ 1,208,617,267 2.7
Countries rated NAIC-2 $ 36,495,039 0.1
Countries rated NAIC-3 or below. $ 11,247,485 0.0
6. Two largest foreign investment exposures in a single country, categorized by NAIC sovereign rating:
1 2
Countries rated NAIC-1:
Country:  United Kingdom $ 343,132,863 0.8
Country: ~ Germany $ 138,239,817 0.3
Countries rated NAIC-2:
Country:  Mexico $ 36,495,039 0.1
Country: $
Countries rated NAIC-3 or below:
Country:  Panama $ 7,247,485 0.0
Country:  Brazil $ 4,000,000 0.0
1 2
7. Aggregate unhedged foreign currency exposure $ 350,959,632 0.8
8.  Aggregate unhedged foreign currency exposure categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC-1 $ 350,959,632 0.8
Countries rated NAIC-2 $
Countries rated NAIC-3 or below. $
9. Two largest unhedged foreign currency exposures to a single country, categorized by the country’s NAIC sovereign rating:
Countries rated NAIC-1: 1 2
Country:  United Kingdom $ 89,959,837 0.2
Country:  Japan $ 89,477,138 0.2
Countries rated NAIC-2:
Country: $
Country: $
Countries rated NAIC-3 or below:
Country: $
Country: $
10. Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
Deutsche Telekom 2FE $ 29,115,135 0.1
France Telecom 2FE $ 28,094,163 0.1
British Telecom 1FE $ 27,375,401 0.1
Tyco Intl Group 2FE $ 25,848,136 0.1
European Invt Bk 1FE $ 24,997,087 0.1
Daimlerchysler NA Hldg 2FE $ 23,620,333 0.1
KFW Int! Finance 1FE $ 22,998,104 0.1
BHP Operations RP1LFE $ 20,000,000 0.0
Electricity Supply Board 1 $ 20,000,000 0.0
Puerto Rico Pub Fin Corp. 1FE, 2FE $ 19,976,551 0.0
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

11.  Amounts and percentages of the reporting entity’s total admitted assets held in Canadian investments and unhedged Canadian currency exposure.

11.01 Are assets held in Canadian investments less than 2.5% of the reporting entity’s total admitted assets? Yes [X] No [ ]

If response to 11.01 is yes, detail is not required for the remainder of Interrogatory 11

12. Report aggregate amounts and percentages of the reporting entity’s total admitted assets held in investments with contractual sales restrictions.
12.01 Are assets held in investments with contractual sales restrictions less than 2.5% of the reporting entity’s total admitted assets? Yes [X] No [ ]

If response to 12.01 is yes, responses are not required for the remainder of Interrogatory 12.

13.  Amounts and percentages of admitted assets held in the largest 10 equity interests:

13.01 Are assets held in equity interest less than 2.5% of the reporting entity’s total admitted assets Yes [ ] No [X]

If response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.

1 2 3
Name of Issuer

13.02  Allstate Life Insurance Company $ 3,693,523,514 8.0 %
13.03  Allstate New Jersey Holdings, Inc. $ 728,000,717 16 %
13.04  Allstate Insurance Company of Canada $ 393,622,416 09 %
13.05  General Electric $ 137,487,178 0.3 %
13.06  Exxon Mobil Corporation $ 110,224,788 0.2 %
13.07  Ivantage Group LLC $ 97,272,068 0.2 %
13.08  Allstate Holdings Inc $ 97,170,165 [ 0.2 %
13.09  Citigroup Inc $ 96,071,546 0.2 %
13.10  Allstate Indemnity Company $ 94,529,169 0.2 %
13.11  Microsoft Corp. $ 89,339,608 0.2 %
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

Amounts and percentages of the reporting entity’s total admitted assets held in nonaffiliated, privately placed equities:

Are assets held in nonaffiliated, privately placed equities less than 2.5% of the reporting entity’s total admitted assets? Yes [X] No [ ]

If response to 14.01 above is yes, responses are not required for the remainder of Interrogatory 14.

Amounts and percentages of the reporting entity’s total admitted assets held in general partnership interests:

Are assets held in general partnership interests less than 2.5% of the reporting entity’s total admitted ts? Yes [X] No [ ]

If response to 15.01 is yes, responses are not required for the remainder of Interrogatory 15.

Amounts and percentages of the reporting entity’s total admitted assets held in mortgage loans:

Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity’s total admitted ts? Yes [X] No [ ]

If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

18. Amounts and percentages of the reporting entity’s total admitted assets held in each of the five largest investments in real estate:

18.01
Are assets held in real estate reported in less than 2.5% of the reporting entity’s total admitted assets?

If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.

Yes [X] No [ ]

19.  Amounts and percentages of the reporting entity’s total admitted assets subject to the following types of agreements:
At Year-end At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter
1 2 3 4 5

19.01 Securities lending agreements (do

not include assets held as

collateral for such transactions) .____. $....1,260,203,353 . 2.8 % $oo. 974,957,651 $....1,179,402,492 $.....1,401,715,024
19.02 Repurchase agreements $ % $ $ $
19.03 Reverse repurchase agreements $ % $ $ $
19.04 Dollar repurchase agreements.________ $ % $ $ $
19.05 Dollar reverse repurchase

agreements $ 664,900,629 1.5 % $o. 640,515,537 $o 600,311,830 $o 672,337,853
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2004 OF THE ALLSTATE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

20. Amounts and percentages of the reporting entity’s total admitted assets for warrants not attached to other financial instruments, options, caps, and floors:

Owned Written
1 2 3 4
20.01 Hedging $ % $ %
20.02 .
Income generation $ % B 153,750 0.0 %
20.03 Other. $ % $ %

21.  Amounts and percentages of the reporting entity’s total admitted assets of potential exposure for collars, swaps, and forwards:

At Year-end At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter
1 2 3 4 5
21.01 Hedging $ % $ $ $
21.02 Income generation $ % $ $ $
21.03 Replications $ % $ $ $
21.04 Other $ % $ $ $

22. Amounts and percentages of the reporting entity’s total admitted assets of potential exposure for futures contracts:

At Year-end At End of Each Quarter
1st Qtr 2nd Qtr 3rd Qtr
1 2 3 4 5
22.01 Hedging [ — 11,608,000 00% $ 5,957,200 [ J— 17,268,600 [ — 13,671,200
22.02 Income generation $ % $ $ $
22.03 Replications $ %
22.04 Other $ %
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