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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2012
(To Be Filed by April 1)

Of The  ALLSTATE INSURANCE COMPANY
ADDRESS (City, State and Zip Code)  Northbrook , IL 60062-7127
NAIC Group Code 0008 ... ... . NAIC Company Code 19232 Federal Employer's Identification Number (FEIN) 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. $ 42,133,104,688

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, OTHER INVESTED ASSET $ 3,382,931,8%5 8.0 %
2.02 ALLSTATE NEW JERSEY INSURANCE COMMON STOCK, OTHER INVESTED ASSET $ 767,547,163 1.8 %

COMPANY
2.03 ALLSTATE INSURANCE COMPANY OF CANADA COMMON STOCK $ 696,857,475 1.7 %
2.04 CENTRO U.S. RETAIL PORTFOLIO CO- OTHER INVESTED ASSET $ 224,128,416 0.5 %

INVESTMENT
2.05 CURRENT CREEK INVESTMENTS LLC ... OTHER INVESTED ASSET $ 205,022,537 0.5 %
2.06 ABBVIE INC LONG TERM BOND $ 174,783,922 0.4 %
2.07 LYKAION IAMLTD ... COMMON STOCK $ 161,707,629 0.4 %
2.08 ALLY MASTER OWNER TRUST ... ... ... LONG TERM BOND $ 144,304,558 0.3 %
2.09 CASTLE KEY INSURANCE COMPANY ___ .. COMMON STOCK $ 141,647,193 0.3 %
2.10 AVIS BUDGET RENTAL CAR FUNDING AESOP LONG TERM BOND $ 131,278,262 0.3 %

LLC

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 NAIC1 $ 14,977,184,385 35.5 % 3.07 P/RP-1 $ %
3.02 NAIC-2 $ 5,830,348,624 .. 13.8 %  3.08 P/RP-2 $ 42,981,457 | 0.1 %
3.03 NAIC3  J— 2,105,290,475 5.0 % 3.09 P/RP-3 $ 16,575,000 %
3.04 NAIC-4 $ 717,946,420 1.7% 3.10 P/RP-4 $ %
3.05 NAIC-5 $ 121,711,367 0.3 % 3.11 P/RP-5 $ %
3.06 NAIC-6 $ 98,043,170 | 0.2 % 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[ 1 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. $ 3,494,089,615 8.3 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2012 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign rating:

1

O/ o

O/ o
O/ o
O/ o

O/ °
O/ °

O/ °
O/ °

Countries rated NAIC-1 $ 2,862,784 ,454
Countries rated NAIC-2 $ 307,683,526
Countries rated NAIC-3 or below $ 323,621,635
Largest foreign investment exposures by country, categorized by the country’'s NAIC sovereign rating:
1
Countries rated NAIC - 1:
Country 1: LUXEMBOURG $ 725,375,183
Country 2: UNITED KINGDOM $ 481,100,949
Countries rated NAIC - 2:
Country 1: MEXICO $ 95,398,829
Country 2: BRAZIL $ 68,640,096
Countries rated NAIC - 3 or below:
Country 1: GUERNSEY $ 307,612,683
Country 2: HONDURAS $ 16,008,952
1 2
Aggregate unhedged foreign currency exposure $ 333,977,080 ] 0.8
Aggregate unhedged foreign currency exposure categorized by NAIC sovereign rating:
1 2
Countries rated NAIC-1 $ 320,625,813 0.8
Countries rated NAIC-2 $
Countries rated NAIC-3 or below $ 13,351,268
Largest unhedged foreign currency exposures by country, categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC - 1:
Country 1: AUSTRALIA $ 73,604,499
Country 2: SWITZERLAND $ 68,783,919
Countries rated NAIC - 2:
Country 1: $
Country 2: $
Countries rated NAIC - 3 or below:
Country 1: GUERNSEY $ 13,351,268
Country 2: $
Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
INVESTEC EM MARKET LC DEBT S SHARES INC U $ 516,237,299
ASHMORE EMERGING MARKETS LIQUID INVESTMENT PORTFOLIO A $ 291,578,665
BP CAPITAL MARKETS PLC 1FE $ 93,676,945
SHELL INTERNATIONAL FIN 1FE $ 77,982,038
VOLKSWAGEN INTL FIN NV 1FE $ 73,801,924
VODAFONE GROUP PLC 1FE $ 63,359,237
BG ENERGY CAPITAL PLC 1FE $ 54,401,387
DEUTSCHE TELEKOM INT FIN 2FE $ 45,329,111
TRANSOCEAN INC 2FE $ 40,927,462
NOVARTIS SECS INVEST LTD 1FE $ 39,814,458
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SUPPLEMENT FOR THE YEAR 2012 OF THE ALLSTATE INSURANCE COMPANY

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

Are assets held in Canadian investments less than 2.5% of the reporting entity’s total admitted Yes[ 1 No[X]
If response to 11.01 is yes, detail is not required for the remainder of interrogatory 11.

1 2
Total admitted assets held in Canadian investments $ 1,088,024,067 2.6 %
Canadian-currency-denominated investments $ %
Canadian-denominated insurance liabilities $ %
Unhedged Canadian currency exposure $ 129,975,482 0.3 %
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[ 1 No[X]

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 $ 1,439,385,265
Largest three investments with contractual sales restrictions:
CENTRO U.S. RETAIL PORTFOLIO CO-INVESTMENT $ 224,128,416
CLARION LION PROPERTIES FUND, LP $ 102,456,250
PRIME PROPERTY FUND, LLC $ 100,000,000
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 response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.

1 2 3

Issuer

ALLSTATE LIFE INSURANCE COMPANY $ 3,182,931,325
ALLSTATE INSURANCE COMPANY OF CANADA $ 696,857,475
ALLSTATE NEW JERSEY INSURANCE COMPANY $ 617,547,163
INVESTEC EM MARKET LC DEBT S SHARES INC $ 516,237,299
VANGUARD FTSE EMERGING MARKETS ETF $ 367,742,322
ASHMORE EMERGING MARKETS LIQUID INVESTMENT PORTFOLIO $ 291,578,665
LYKAION |AM LTD $ 161,707,629
CASTLE KEY INSURANCE COMPANY $ 141,647,193
FINTAN CAPITAL PARTNERS, LP $ 83,006,937
GUGGENHEIM ADVISORS SELECT FUND |1 $ 47,096,644
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SUPPLEMENT FOR THE YEAR 2012 OF THE ALLSTATE INSURANCE COMPANY

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

14.01 Are assets held in nonaffiliated, privately placed equities less than 2.5% of the reporting entity’s total admitted assets? ... Yes[ 1 No[X]

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

1 2
14.02 Aggregate statement value of investments held in nonaffiliated, privately placed equities $ 1,243,311,826
Largest three investments held in nonaffiliated, privately placed equities:
14.03 FINTAN CAPITAL PARTNERS, LP $ 83,006,937
14.04 S.A.C. CAPITAL MANAGEMENT, LP $ 37,785,156
14.05 GEM REALTY SECURITIES LP $ 26,183,305

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 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
15.02 Aggregate statement value of investments held in general partnership interests $ %
Largest three investments in general partnership interests:
15.03 $ %
15.04 $ %
15.05 $ %

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 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 2 3
Type (Residential, Commercial, Agricultural)

16.02
16.03
16.04
16.05
16.06
16.07
16.08
16.09
16.10
16.11

O/ °
O/ °
O/ °
O/ °
O/ °
O/ °
O/ °
O/ °
O/ °
O/ °

PP PP PP PP PP
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SUPPLEMENT FOR THE YEAR 2012 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
O/ o
O/ o

O/ °
O/ °
O/ °
O/ °
O/ °

]

O/ o
O/ o
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 811090%........ $ % % % %
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 ts? Yes [ X1 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 [ X1 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 2012 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) $ ... 166,432,687 04 % ¢ ... 182,380,424 ¢ ... 167,106,742 ¢ .. .- 180,660,980
Repurchase agreements $ % $ $ $
Reverse repurchase agreements $ % $ $ $
Dollar repurchase agreements $ % $ $ $
Dollar reverse repurchase agreements $ % $ $ $
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 $ % $ %
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 $ 195,178 % $ $ 901,128 ¢ 130,468
Income generation $ % $ $ $
Replications $ 363,000,000 . 09 % $ . 283,000,000 ¢ ......448,000,000 $ ... 383,000,000
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 $ 5,600,160 % 0 $ 6,848,500 $ ... 11,839,500 ¢ 11,795,650
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % $ $ $
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