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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

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

Of The  ALLSTATE LIFE INSURANCE COMPANY.

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

Northbrook , IL 60062-7127
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. $ 47,147,535,266
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 CO. OF NEW  COMMON STOCK $ 539,979,984 1.1 %
YORK
2.02 LINCOLN BENEFIT LIFE CO. ... COMMON STOCK $ 323,942,823 0.7 %
2.03 ALLSTATE FINANCE COMPANY . . . .. .. OTHER INVESTED ASSET $ 317,392,008 0.7 %
2.04 KENNET CAPITAL ..o OTHER INVESTED ASSET $ 275,000,000 0.6 %
2.05 DONAHUE SCHRIBER REALTY GROUP ... MORTGAGE LOAN $ 204,059,223 0.4 %
2.06 LB-UBS COMMERCIAL MORTGAGE TRUST _.... LONG TERM BOND $ 148,504,268 0.3 %
2.07 801 EYE STREET ASSOCIATES ... ... MORTGAGE LOAN $ 140,758,077 0.3 %
2.08 MICROSOFT CORP ... ... LONG TERM BOND $ 135,406,966 0.3 %
2.09 ALLY MASTER OWNER TRUST ... ... LONG TERM BOND $ 123,987,783 0.3 %
2.10 AT&T INC LONG TERM BOND $ 119,625,841 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 NAIC1 $ 20,588,895,53%6 43.7 % 3.07 P/RP-1 $ %
3.02 NAIC2 $ 12,068,841,173 25.6 % 3.08 P/RP-2 $ 18,610,077 %
3.03 NAIC-3 .o $ o 1,881,337,018 4.0 % 3.09 P/RP-3 $ %
3.04 NAIC-4 $ 823,793,620 1.7% 3.10 P/RP-4 $ %
3.05 NAIC-5 $ 180,590,681 0.4% 3.11 P/RP-5 $ 17,482,940 %
3.06 NAIC-6 $ 32,918,983 | 0.1 % 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. $ 5,825,786,025 12.4 %
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 LIFE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign rating:

O/ o

O/ o
O/ o
O/ o

O/ °
O/ °

O/ °
O/ °

1 2
Countries rated NAIC-1 $ 4,931,767,464 10.5
Countries rated NAIC-2 $ 784,668,140
Countries rated NAIC-3 or below $ 109,350,421
Largest foreign investment exposures by country, categorized by the country’'s NAIC sovereign rating:
1 2
Countries rated NAIC - 1:
Country 1: CAYMAN |SLANDS $ 1,510,908,097
Country 2: UNITED KINGDOM $ 845,214,329
Countries rated NAIC - 2:
Country 1: MEXICO $ 261,946,222
Country 2: |IRELAND $ 171,206,133
Countries rated NAIC - 3 or below:
Country 1: VENEZUELA $ 59,693,335
Country 2: HONDURAS $ 24,999,338
1 2
Aggregate unhedged foreign currency exposure $ 95,491,206 0.2
Aggregate unhedged foreign currency exposure categorized by NAIC sovereign rating:
1 2
Countries rated NAIC-1 $ 70,833,457 0.2
Countries rated NAIC-2 $
Countries rated NAIC-3 or below $ 24,657,747 . 0.1
Largest unhedged foreign currency exposures by country, categorized by the country’s NAIC sovereign rating:
1 2
Countries rated NAIC - 1:
Country 1: UNITED KINGDOM $ 45,155,112
Country 2: FRANCE $ 16,103,804
Countries rated NAIC - 2:
Country 1: $
Country 2: $
Countries rated NAIC - 3 or below:
Country 1: GUERNSEY $ 24,657,747 . 0.1
Country 2: $
Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Rating
SHELL INTERNATIONAL FIN 1FE $ 104,434,833
BP CAPITAL MARKETS PLC 1FE $ 78,936,318
ELECTRICITY SUPPLY BOARD 2 $ 78,036,433
CODELCO INC 1FE $ 72,189,360
BHP BILLITON FINANCE 1FE $ 68,229,017
SCHULMAN (A.), INC. (UNITED STATES) 2 $ 63,016,636
FLETCHER BUILDING LTD. (NEW ZEALAND) 2 $ 52,934,471
VOITH AG 2 $ 50,441,713
SANDVIK AB 2 $ 49,889,827
BABSON CLO 1FE, 2AM $ 49,000,000
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SUPPLEMENT FOR THE YEAR 2012 OF THE ALLSTATE LIFE 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 ts? Yes[ 1 No[X]
If response to 11.01 is yes, detail is not required for the remainder of interrogatory 11.
1 2
11.02 Total admitted assets held in Canadian investments $ 1,254,806,170 2.7 %
11.03 Canadian-currency-denominated investments $ %
11.04 Canadian-denominated insurance liabilities $ %
11.05 Unhedged Canadian currency exposure $ 26,486,368 0.1 %

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

1 2 3
Issuer
13.02 ALLSTATE LIFE INSURANCE CO. OF NEW YORK $ 539,979,984
13.03 LINCOLN BENEFIT LIFE CO. $ 323,942,823
13.04 ALLSTATE FINANCE COMPANY $ 317,392,098
13.05 SPDR S&P 500 ETF TRUST $ 87,867,998
13.06 ROAD BAY INVESTMENTS, LLC $ 64,935,408
13.07 WARBURG PINCUS PRIVATE EQUITY X, LP $ 31,263,180
13.08 HIGHSTAR CAPITAL I11 $ 29,955,957
13.09 POWERSHARES S.P 500 LOW VOLA $ 27,680,000
13.10 ACTIS EMERGING MARKETS 3 LP $ 26,885,246
13.11 PRUDENTIAL CAPITAL PARTNERS 111, LP $ 26,243,310
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SUPPLEMENT FOR THE YEAR 2012 OF THE ALLSTATE LIFE 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 [ X] No[ ]

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

1 2 3
14.02 Aggregate statement value of investments held in nonaffiliated, privately placed equities $ %
Largest three investments held in nonaffiliated, privately placed equities:
14.03 $ %
14.04 $ %
14.05 $ %
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[ 1 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)

16.02 Commercial $ 204,059,223
16.03 Commercial $ 140,758,077
16.04 Commercial $ 114,502,976
16.05 Commercial $ 76,786,373
16.06 Commercial $ 73,831,247
16.07 Commercial $ 71,000,000
16.08 Commercial $ 62,000,000
16.09 Commercial $ 50,432,001
16.10 Commercial $ 50,363, 131
16.11 Commercial $ 48,652,125
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SUPPLEMENT FOR THE YEAR 2012 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:
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 %

®» P P P

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%...... $ % $ . 484914447 1.0 %  $ %
17.02 91t0 95%....... $ % 0§ 57,436,360 0.1 % § %
17.03 811090%........ $ % $ ....381,188,037 | 0.8 % $ %
17.04 7110 80%........ $ % % 980,898,701 21 % % %
17.05 below 70%....... $ % $ 3,334,472,520 . 71 % % %

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 [ 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 2012 OF THE ALLSTATE LIFE 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) $ ......432,341,192 | 09 % ¢ ... 208,882,216 ¢ ... 303,172,487 ¢ ... 355,499,070
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 $ 118,626,031 03 % $ (55,896,800) | (0.1) %
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 $ 23,334,214 % $ . A4219175 ¢ 38,009,554 ¢ . 31,134,780
Income generation $ % $ $ $
Replications [ J— 230,000,000 05 % ¢ .. 290,000,000 $ ... 365,000,000 $ ... 230,000,000
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 $ 3,110,545 % $ 6,768,000 $ ... 6,629,580 $ . 2,220,300
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % $ $ $

285.5



	Supplemental Investment Risks Interrogatories
	Page 1
	Page 2
	Page 3
	Page 4
	Page 5


