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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

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

Of The  ALLSTATE LIFE INSURANCE COMPANY
ADDRESS (City, State and Zip Code)  Northbrook , IL 60062-7127
NAIC Group Code 0008 ... . ... NAIC Company Code 60186 ... . ... . Federal Employer's Identification Number (FEIN) 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. $ 58,111,198,670

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 LB-UBS COMMERCIAL MORTGAGE Long Term Bond $ 485,272,386 | 0.8 %
TRUST
2.02 MORGAN STANLEY CAPITAL I Long Term Bond $ 456,026,000 | 0.8 %
2.03 ALLSTATE LIFE INSURANCE CO. OF Common Stock $ 444614986 | 0.8 %
NEW YORK
2.04 JP MORGAN CHASE COMMERCIAL Long Term Bond $ 278,900,440 0.5 %
MORTGAGE SECURITIES CORP
2.05 LINCOLN BENEFIT LIFE CO. Common Stock $ 274,411,664 | 0.5 %
2.06 DONAHUE SCHRIBER REALTY GROUP Mortgage Loan $ 283,545,000 %
2.07 BANC OF AMERICA COMMERCIAL Long Term Bond $ 215,010,274 %
MORTGAGE INC
2.08 GS MORTGAGE SECURITIES Long Term Bond $ 201,486,888 %
CORPORATION
2.09 BEAR STEARNS COMMERCIAL Long Term Bond $ 199,801,603 %
MORTGAGE SECURITIES
210 INLAND WEST REIT . Mor tgage Loan $ 191,4459% %

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 oo $ 32,198,325,280 55.4 %  3.07 P/RP-1 $ 679,817,388 1.2 %
3.02 NAIC-2 oo $ 11,504,397,323 19.8 %  3.08 P/RP-2 $ 689,883,132 1.2 %
3.03 NAIC-3 .o $ 1,780,826,575 S 31% 3.09 P/RP-3 $ 239,326,026 %
3.04 NAIC-4 $ 715,161,665 12 % 3.10 P/RP-4 $ %
3.05 NAIC-5 $ 69,017,243 % 3.11 P/RP-5 $ 24120 %
3.06 NAIC-6 $ 4,22343% % 3.12 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]
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 $ 6,451,167,725 1.1 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE LIFE INSURANCE COMPANY

5. Aggregate foreign investment exposure categorized by NAIC sovereign rating:

1

5.01 Countries rated NAIC-1 $ 5,713,815,554
5.02 Countries rated NAIC-2 $ 407,455,342
5.08 Countries rated NAIC-3 or below $ 329,896,828

6.  Two largest foreign investment exposures in a single country, categorized by the country’s NAIC sovereign rating:

1 2
Countries rated NAIC - 1:
6.01 Country:  United Kingdom $ 1,522,619,028 2.6 %
6.02 Country: Australia $ 588,892,022 1.0 %
Countries rated NAIC - 2:
6.03 Country: Mexico $ 267,985,369 05 %
6.04 Country: Russia $ 30,300,780 %
Countries rated NAIC - 3 or below:
6.05 Country: Venezuela $ 101,518,498
6.06 Country: Panama $ 80,264,844
1 2
7. Aggregate unhedged foreign currency exposure $ %
8.  Aggregate unhedged foreign currency exposure categorized by NAIC sovereign rating:
1 2
8.01 Countries rated NAIC-1 $ %
8.02 Countries rated NAIC-2 $ %
8.03 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:
1 2
Countries rated NAIC - 1:
9.01 Country: $ %
9.02 Country: $ %
Countries rated NAIC - 2:
9.03 Country: $ %
9.04 Country: $ %
Countries rated NAIC - 3 or below:
9.05 Country: $ %
9.06 Country: $ %
10. Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
10.01 UNITED MEXICAN STATES 2FE $ 121,257,215
10.02 CORP ANDINA DE FOMENTO 1FE $ 101,518,498
10.03 CODELCO INC 1FE $ 80,669, 105
10.04 DEUTSCHE BANK AG PP NOTES 1FE $ 75,000,000
10.05 SKANDINAVISKA ENSKILDA 2 $ 64,126,381
10.06 KOREA DEVELOPMENT BANK 1FE $ 63,999,449
10.07 SOCIETE GENERALE 1 $ 62,544,717
10.08 REPUBLIC OF CHILE 1FE $ 59,378,210
10.09 TELECOM ITALIA CAPITAL 2FE $ 57,058,445
10.10 ELECTRICITY SUPPLY BOARD 1 $ 55,000,000
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE LIFE INSURANCE COMPANY

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

]

O/ °
O/ o
O/ °
O/ o

]

O/ o

O/ o
O/ °
O/ o

]

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.
1
Total admitted assets held in Canadian investments $
Canadian-currency-denominated investments $
Canadian-denominated insurance liabilites $
Unhedged Canadian currency exposure $
Report aggregate amounts and percentages of the reporting entity’s total admitted assets held in investments with contractual sales restrictions:
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
Aggregate statement value of investments with contractual sales restrictions $
Largest three investments with contractual sales restrictions:
$
$
$
Amounts and percentages of admitted assets held in the ten largest equity interests:
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
Name of Issuer
ALLSTATE LIFE INSURANCE CO. OF NEW YORK $ 444,614,986
LINCOLN BENEFIT LIFE CO. $ 274,411,664
SKANDINAVISKA ENSKILDA $ 51,318,856
BARCLAYS BANK PLC $ 49,279,902
NORTHERN ROCK PLC $ 46,803,733
LLOYDS TSB GROUP PLC $ 45,180,020
COMMONWEALTH BANK AUST $ 39,813,248
NATIONAL CAPITAL TRUST 11 $ 39,495,953
DEUTSCHE BANK NY $ 33,396,699
DEUTSCHE BK CAP FDG TR | $ 33,064,072
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE LIFE INSURANCE COMPANY

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.
1 2 3
Aggregate statement value of investments held in nonaffiliated, privately placed equities $ Y%
Largest three investments held in nonaffiliated, privately placed equities:
$ %
$ °/o
$ %
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 2 3
Aggregate statement value of investments held in general partnership interests $ Y%
Largest three investments in general partnership interests:
$ O/O
$ c/(’
$ O/O
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[ ] 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 $ 283,545,000 %
Commercial $ 191,445,996
Commercial $ 161,308,172
Commercial $ 137,377,039
Commercial $ 125,000,000
Commercial $ 119,650,000
Commercial $ 94,049,537
Commercial $ 77,160,085
Commercial $ 76,809, 166
Commercial $ 64,819,965
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SUPPLEMENT FOR THE YEAR 2006 OF THE ALLSTATE LIFE 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 $ 16,107,251
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%..__ $ % $ 27,663,496 $
17.04 711080%....... $ % % 958,514,599 $
17.05 below 70%....... $ % $ 5,438,355,829 $
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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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) $ 1,428,134,942 25 % $ .. 2,426,587,364 $ .. 2,597,795,357 $ ... 2,563,458,450

Repurchase agreements $ % $ $ $
Reverse repurchase agreements $ % $ $ $
Dollar repurchase agreements $ % $ $ $
Dollar reverse repurchase agreements $ 141,218,208 % [ 110,647,794 ¢ .. 65,336,710 ¢ 113,103,714
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 $ 247,969,370 % $ %
Income generation $ % $ 107,580,250 %
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 $ 135,041,193 % % 120,447,158 ¢ 133,899,728 ¢ 131,399,922
Income generation $ % $ $ $
Replications $ 2,731,828 % $ . $ .3,156,265 $ ... 3,023,369
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 $ 17,576,850 % S 36,834,000 $ . 33,107,000 ¢ 27,194,250
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % $ $ $
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