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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2006
(To Be Filed by April 1)

Of The  ALLSTATE INSURANCE COMPANY

ADDRESS (City, State and Zip Code)
NAIC Group Code 0008

Northbrook , IL 60062-7127

NAIC Company Code 19232

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Federal Employer's Identification Number (FEIN)

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

36-0719665

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. $ 47,679,723,129
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 Common Stock $ 3,349,723,087 70 %
COMPANY .
2.02 ALLSTATE NEW JERSEY INSURANCE Common Stock $ 779,380,713 1.6 %
COMPANY
2.03  VANGUARD MID-CAP ETF ... Common Stock $ 545,239,044 11 %
2.04 ALLSTATE INSURANCE COMPANY OF  Common Stock $ 386,631,136 08 %
CANADA
2.05 CITIBANK CREDIT CARD ISSUANCE Long Term Bond $ 178,233,748 %
2.06 ALLSTATE FLORIDIAN INS CO Other Long Term Invested Asset $ 175,000,000 %
SURPLUS NOTE ...
2.07 GUGGENHEIM ADVISORS SELECT Other Long Term Invested Asset $ 159,864,740 %
FUND I o
2.08 LYKAION [AM LIMITED . Other Long Term Invested Asset $ 157,411,766 %
2.09 JEFFERSON CNTY AL SWR WRTS __... Long Term Bond $ 147,314,492 %
2.10 SLM STUDENT LOAN TRUST ... Long Term Bond $ 140,430,481 %
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 . $ 24,571,067,507 515 %  3.07 P/RP-1 $ 136,816,938 %
3.02 NAIC-2 oo $ 1,975,756,324 41 % 3.08 P/RP-2 $ 143,199,382 %
3.03 NAIC-3 $ 717,357,382 15 % 3.09 P/RP-3 $ 45,627,428 %
3.04 NAIC-4 $ 813,583,080 oo 1.7 % 3.10 P/RP-4 $ 48,310,326 %
3.05 NAIC-5 $ 246,524,288 05 % 311 P/RP-5 $ 1,492,741 %
3.06 NAIC-6 $ 48,303,651 % 3.12 P/RP-6 $ 1,078,188 %
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]
If response to 4.01 above is yes, responses are not required for interrogatories 5 - 10.
4.02 Total admitted assets held in foreign investments $ 1,748,862,240 3.7 %
4.03 Foreign-currency-denominated investments $ 491,276,732 1.0 %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign rating:

1

Countries rated NAIC-1 $ 1,683,700,578
Countries rated NAIC-2 $ 49,294,527
Countries rated NAIC-3 or below $ 15,867,135
Two largest foreign investment exposures in a single country, categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC - 1:
Country:  United Kingdom $ 551,963,821 12 %
Country:  Germany $ 148,565,681 %
Countries rated NAIC - 2:
Country:  Mexico $ 30,101,957 %
Country:  India $ 10,000,000 %
Countries rated NAIC - 3 or below:
Country:  Brazil $ 10,929, 191
Country:  Panama $ 4,408,789
1 2
Aggregate unhedged foreign currency exposure $ 491,276,732 1.0 %
Aggregate unhedged foreign currency exposure categorized by NAIC sovereign rating:
1 2
Countries rated NAIC-1 $ 484,456,650 1.0 %
Countries rated NAIC-2 $ 6,820,082 . %
Countries rated NAIC-3 or below $ %
Two largest unhedged foreign currency exposures to a single country, categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC - 1:
Country:  Japan $ 118,971,726 %
Country:  United Kingdom $ 86,885,685 . %
Countries rated NAIC - 2:
Country:  South Africa $ 5,691,830
Country:  Hungary $ 781,763
Countries rated NAIC - 3 or below:
Country: $ %
Country: $ %
Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
PERMA 1FE $ 80,000,000
PB FINANCE 1z $ 59,825,902
ANGLO IRISH BANK CORP 1z $ 43,926,854
ABN AMRO N AMERICAN CAP FUNDING 1FE $ 36,706,250
BRITANNIA BUILDING SOCIETY 1z $ 30,909,775
NORTHGATE PLC 27 $ 30,000,000
RECKITT BENCKISER PLC 1z $ 26,406,013
GRANM 1FE $ 22,507,094
SWISS REINSURANCE COMPANY 1z $ 20,537,967
FRANCE TELECOM 1FE $ 20,413,866
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE INSURANCE COMPANY

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.

O/ °
O/ o
O/ °
O/ o

11.02 Total admitted assets held in Canadian investments
11.03 Canadian-currency-denominated investments
11.04 Canadian-denominated insurance liabilites
11.05 Unhedged Canadian currency exposure

®» P B B

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.

1 2 3
12.02 Aggregate statement value of investments with contractual sales restrictions $ %
Largest three investments with contractual sales restrictions:
12.03 $ %
12.04 $ %
12.05 $ %

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

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

If responseto 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 $ 3,349,723,087
13.03 ALLSTATE NEW JERSEY INSURANCE COMPANY $ 779,380,713
13.04 VANGUARD MID-CAP ETF $ 545,239,044
13.05 ALLSTATE INSURANCE COMPANY OF CANADA $ 386,631,136
13.06 EXXON MOBIL CORP. $ 136,073,577
13.07 ALLSTATE INDEMNITY COMPANY $ 131,530,297
13.08 GENERAL ELECTRIC $ 122,930, 156
13.09 CITIGROUP INC $ 80,458,149
13.10 ALLSTATE PROPERTY AND CASUALTY INSURANCE COMPANY $ 79,005,239
13.11 MICROSOFT CORP. $ 77,345,371
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE INSURANCE COMPANY

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

]

O/ o
O/ o

O/ °
O/ o

]

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.
1 3
Aggregate statement value of investments held in nonaffiliated, privately placed equities $
Largest three investments held in nonaffiliated, privately placed equities:
$
$
$
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 assets? Yes [ X ] No [
If response to 15.01 above is yes, responses are not required for the remainder of Interrogatory 15.
1 3
Aggregate statement value of investments held in general partnership interests $
Largest three investments in general partnership interests:
$
$
$
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 assets? Yes [ X ] No [
If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.
1 3

Type (Residential, Commercial, Agricultural)

O/ °
O/ °

O/ o
O/ °

]
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE INSURANCE COMPANY

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

%
O/ °
%
O/ °
%

%
O/ °
%
O/ °
%

]

%
O/ °
%
O/ °
%

]

Loans
16.12 Construction loans $
16.13 Mortgage loans over 90 days past due $
16.14 Mortgage loans in the process of foreclosure $
16.15 Mortgage loans foreclosed $
16.16 Restructured mortgage loans $
17.  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 Agricultural
Loan to Value 1 2 3 4 5 6
17.01 above 95%..._. $ % $ % $
17.02 91to 95%....... $ % % % %
17.03 811t090%. . $ % % % %
17.04 711080%....... $ % % % %
17.05 below 70%....... $ % % % %
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 less than 2.5% of the reporting entity’s total admitted assets? Yes [ X ] No [
If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.
Largest five investments in any one parcel or group of contiguous parcels of real estate.
Description
1 2 3
18.02 $
18.03 $
18.04 $
18.05 $
18.06 $
19. Report aggregate amounts and percentages of the reporting entity’s total admitted assets held in investments held in mezzanine real estate loans:
19.01 Are assets held in investments held in mezzanine real estate loans less than 2.5% of the reporting entity’s total admitted assets? ____________. Yes [ X ] No [
If response to 19.01 is yes, responses are not required for the remainder of Interrogatory 19.
1 2 3
19.02 Aggregate statement value of investments held in mezzanine real estate loans: $
Largest three investments held in mezzanine real estate loans:
19.03 $
19.04 $
19.05 $
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE INSURANCE COMPANY

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
Securities lending agreements (do not include
assets held as collateral for such transactions) $ 1,545,522,200 . 32 % $ .. 1,778,805,480 $ .- 1,437,216,095 $ .. 1,531,473,149
Repurchase agreements $ % $ $ $
Reverse repurchase agreements $ % $ $ $
Dollar repurchase agreements $ % $ $ $
Dollar reverse repurchase agreements ... $ 51,999,025 . % % 251,550,832 ¢ ... 246,416,738 $ . 332,402,761
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
Hedging $ 190,200 % $ %
Income generation $ % $ %
Other $ % $ %
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
Hedging $ 9,111,767 % $ 1,624,145 ¢ 1,453,873 ¢ 3,065,629
Income generation $ % $ $ $
Replications $ 2,873,146 % $ . $ 15,000,819 ¢ .. 26,695,314
Other $ % $ $ $
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 Quarter 2nd Quarter 3rd Quarter
1 2 3 4 5
Hedging $ 35,521,700 % $ 8,019,475 ¢ 14,639,850 ¢ 8,585,800
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % $ $ $
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