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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2005 OF THE ALLSTATE LIFE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2005

(To Be Filed by April 1)

OF The ALLSTATE LIFE INSURANCE COMPANY
Address (City, State and Zip Code) NORTHBROOK, IL 60062-7154

NAIC Group Code 0008 NAIC Company Code 60186 Employer's ID Number  36-2554642

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. $ 56,156,170,127

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 LBUBS Long Term Bond $ 493,250,552 09 %
2.02 ALLSTATE LIFE INSURANCE CO. OF NEW YORK._...Common Stock $ 410,261,155 0.7 %
2.03 JPMCC Long Term Bond $ 304,883,003 0.5 %
2.04 LINCOLN BENEFIT LIFECO. .| Common Stock $ 267,500,717 0.5 %
2.05 MORGAN STANLEY CAPITAL . .. Long Term Bond $ 261,272,931 0.5 %
2.06 BSCMS Long Term Bond $ 226,493,110 0.4 %
2.07 MSDWC Long Term Bond $ 225,789,590 04 %
2.08 BACM Long Term Bond $ 217,245,604 0.4 %
2.09 NEW JERSEY ECON ST PENSION TAXBLE . Long Term Bond $ 190,558,767 0.3 %
2.10 MLMT Long Term Bond $ 179,859,307 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 $ 31,662,519,076 . 56.4 % 3.07 P/RP-1 $ 40,389,147 0.1 %
3.02 NAIC-2 $ 12,318,773,601 219 % 3.08 P/RP-2 $ 53,396,210 0.1 %
3.03 NAIC-3 $ 1,857,127,676 .. 3.3 % 3.09 P/RP-3 $ 1,250,000 o 0.0 %
3.04 NAIC-4 $ 760,263,221 1.4 % 3.10 P/RP-4 $ 1,387,950 0.0 %
3.05 NAIC-5 $ 57,844,222 0.1 % 3.1 P/RP-5 $ 155,098 0.0 %
3.06 NAIC-6 $ 57,157,290 0.1 % 312 P/RP-6 $ 0.0 %

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 $ 6,278,208,587 1.2 %
4.03 Foreign-currency-denominated investments $ 00 %
4.04 Insurance liabilities denominated in that same foreign currency $ 0.0 %

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 2005 OF THE ALLSTATE LIFE INSURANCE COMPANY

5.  Aggregate foreign investment exposure categorized by NAIC sovereign rating:
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1 2
Countries rated NAIC-1 $ 5,751,744,000 10.2
Countries rated NAIC-2 $ 351,812,397 0.6
Countries rated NAIC-3 or below. $ 174,652,182 0.3
6. Two largest foreign investment exposures in a single country, categorized by NAIC sovereign rating:
1 2
Countries rated NAIC-1:
Country:  United Kingdom $ 1,481,682,243 2.6
Country:  Australia $ 616,646,437 1.1
Countries rated NAIC-2:
Country:  Mexico $ 233,917,958 0.4
Country:  Russia $ 34,803,625 ] 0.1
Countries rated NAIC-3 or below:
Country:  Brazil $ 49,385,642 0.1
Country:  Panama $ 46,479,452 0.1
1 2
7. Aggregate unhedged foreign currency exposure $ 0.0
8.  Aggregate unhedged foreign currency exposure categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC-1 $ 0.0
Countries rated NAIC-2 $ 0.0
Countries rated NAIC-3 or below. $ 0.0
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: $ 0.0
Country: $ 0.0
Countries rated NAIC-2:
Country: $ 0.0
Country: $ 0.0
Countries rated NAIC-3 or below:
Country: $ 0.0
Country: $ 0.0
10. Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
SKANDINAV [SKA ENSKILDA 1FE $ 92,293,742 0.2
CORP ANDINA DE FOMENTO 1FE $ 83,134,789 0.1
TELECOM ITALIA CAPITAL 2FE $ 66,957,965 0.1
WOOLWORTHS LTD SER C SR NTS 1FE $ 62,240,695 0.1
BARCLAYS BK PLC-C 1FE $ 55,483,752 0.1
ELECTRICITY SUPPLY BOARD SER. C 1 $ 55,000,000 0.1
TYCO INTL GROUP SA-C 2FE $ 54,764,180 0.1
IBERDROLA INT'L BV GTD SER. 1 $ 52,771,786 0.1
CONSOL IDATED NATURAL GAS CREDIT LINKED NTS PARTICIPATION 2 $ 50,000,000 0.1
ALCON FINANCE PLC 1 $ 49,900,304 0.1

10.10
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2005 OF THE ALLSTATE LIFE 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 ten largest equity interests:

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

If response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.
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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

14.  Amounts and percentages of the reporting entity’s total admitted assets held in nonaffiliated, privately placed equities:
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2005 OF THE ALLSTATE LIFE INSURANCE COMPANY

14.01 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.
15.  Amounts and percentages of the reporting entity’s total admitted assets held in general partnership interests:
15.01 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.
16.  Amounts and percentages of the reporting entity’s total admitted assets held in mortgage loans:
16.01 Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity’s total admitted ts? Yes [ ] No [X]
If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.
1 2 3
Type (Residential, Commercial, Agricultural)
Commercial $ 187,063,097 0.3 %
Commercial $ 173,637,235 0.3 %
Commercial $ 166,424,635 0.3 %
Commercial $ 146,150,889 0.3 %
Commercial $ 125,000,000 oo 0.2 %
Commercial $ 119,650,000 0.2 %
Commercial $ 104,028,516 0.2 %
Commercial $ 97,869,056 0.2 %
Commercial $ 91,777,977 0.2 %
Commercial $ 81,166,666 0.1 %

16.11
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SUPPLEMENTAL EXHIBIT FOR THE YEAR 2005 OF THE ALLSTATE LIFE INSURANCE COMPANY

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES (cont.)

16.12
16.13
16.14
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16.16

17.01
17.02
17.03
17.04
17.05

18.01

19.

Amount and percentage of the reporting entity’s total admitted assets held in the following categories of mortgage loans:

Construction Loans $ 0.0 %
Mortgage loans over 90 days past due $ 0.0 %
Mortgage loans in the process of foreclosure $ 0.0 %
Mortgage loans foreclosed $ 0.0 %
Restructured mortgage loans $ 0.0 %
Aggregate mortgage loans having the following loan-to-value ratios as determined from the most current appraisal as of the annual statement date:
Residential Commercial
Loan-to-Value 6

above 95% $ 0.0 % 13,105,524 00 % $ 0.0 %

91% to 95% $ 0.0 % 0 % $ 0.0 %

81% to 90% $ 0.0 % 27,614,654 00 % $ 0.0 %

71% to 80% $ 0.0 % 1,023,159,259 % $ 0.0 %

below 70% $ 00 % $ ..5076,27,811 9.0 % $ 0.0 %

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

Are assets held in real estate reported in less than 2.5% of the reporting entity’s total admitted Yes [X] No [ ]
If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.

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
3rd Quarter
5

19.01

19.02
19.03
19.04
19.05

Securities lending agreements (do
not include assets held as

collateral for such transactions)
Repurchase agreements.
Reverse repurchase agreements

Dollar reverse repurchase

agreements

$..1,642,881,426

$

$

$

oo o

$

o

%

%
%

%

$...2,023,028,217
$

$..2,430,129,228

$..2,615,207,356

$ 530,763,750

397,235,858



SUPPLEMENTAL EXHIBIT FOR THE YEAR 2005 OF THE ALLSTATE LIFE 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 $ 137,450,380 0.2 % $... 32,850,025 0.1 %
20.02 Income generation $ 0.0 % $ 0.0 %
20.03 Other $ 0.0 % $ 0.0 %
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 $ 129,583,998 0.2 % $ 173,407,986 $ 172,185,755 $ 126,766,139
21.02 Income generation $ 0.0 % $ $ $
21.03 Replications $ 3,386,907 ] 0.0 % $ 2,801,573 $ 3,281,150 $ 3,228,873
21.04 Other $ 0.0 % $ $ $
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 $ 40,855,248 | 01 % $ 30,828,650 $ 36,851,226 $ 29,593,485
22.02 Income generation $ 00 % $ $ $
22.03 Replications $ 00% $ $ $
22.04 Other $ 00 % $ $ $
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