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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2015
(To Be Filed by April 1)

ALLSTATE INSURANCE COMPANY.

Northbrook , IL 60062-7127

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. $ 43,271,169,901
2. Tenlargest exposures to a single issuer/borrower/investment.
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1 2 3 4
Percentage of Total
Issuer Description of Exposure Amount Admitted Assets
ALLSTATE LIFE INSURANCE COMPANY ... COMMON STOCK $ 2,868,709,279 6.6 %
ALLSTATE NEW JERSEY INSURANCE COMMON STOCK $ 774,670,847 1.8 %
COMPANY
ALLSTATE INSURANCE COMPANY OF CANADA COMMON STOCK $ 523,488,170 1.2 %
CASTLE KEY INSURANCE COMPANY ... COMMON STOCK $ 206,260,119 0.5 %
AMERICAN EXPRESS COMPANY . . ... LONG TERM BOND, COMMON STOCK $ 177,213,320 0.4 %
CURRENT CREEK INVESTMENTS LLC ... OTHER INVESTED ASSET $ 170,220,136 0.4 %
ROCHE HOLDING AG ..o LONG TERM BOND, COMMON STOCK $ 164,437,112 0.4 %
DEERE & CO LONG TERM BOND, COMMON STOCK, CASH EQUIVALENT $ 163,998,722 0.4 %
PORSCHE AUTOMOBIL HOLDING SE ... LONG TERM BOND, COMMON STOCK $ 156,274,218 0.4 %
MICROSOFT CORPORATION ... LONG TERM BOND, COMMON STOCK $ 148,265,539 0.3 %
Amounts and percentages of the reporting entity’s total admitted assets held in bonds and preferred stocks by NAIC designation.
Bonds 1 2 Preferred Stocks 3 4
NAIC-1 $ 12,603,061,153 . 29.1 %  3.07 P/RP-1 $ %
NAIC-2 $ 7,441,791,004 17.2 %  3.08 P/RP-2 $ 19,855,975 %
NAIC-3 $ 3,423,661,908 . 7.9% 3.09 P/RP-3 $ 32,388,386 0.1 %
NAIC-4 $ 2,101,158, 412 49 % 3.10 P/RP-4 $ %
NAIC-5 $ 265,114,970 0.6 % 3.11 P/RP-5 $ 16,403,968 %
NAIC-6 $ 50,646,017 0.1% 3.12 P/RP-6 $ %
Assets held in foreign investments:
Are assets held in foreign investments less than 2.5% of the reporting entity’s total admitted ts? Yes[ 1 No[X]
If response to 4.01 above is yes, responses are not required for interrogatories 5 - 10.
Total admitted assets held in foreign investments, $ 4,409,761,515 ] 10.2 %
Foreign-currency-denominated investments $ Y%
Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2015 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 3,909,641,626
Countries designated NAIC-2 $ 314,707,524
Countries designated NAIC-3 or below $ 185,412,364

Largest foreign investment exposures by country, categorized by the country’s NAIC sovereign designation:

1 2
Countries designated NAIC - 1:
Country 1: UNITED KINGDOM $ 843,081,505
Country 2: GERMANY $ 592,076,448
Countries designated NAIC - 2:
Country 1: MEXICO $ 120,992,402 0.3 %
Country 2: INDIA $ 82,0-0,884 0.2 %
Countries designated NAIC - 3 or below:
Country 1: GUERNSEY $ 93,182,708 0.2 %
Country 2: BRAZIL $ 70,212,722 0.2 %
1 2
Aggregate unhedged foreign currency exposure $ 849,548,258 2.0 %

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 778,789,017
Countries designated NAIC-2 $ 58,421,609
Countries designated NAIC-3 or below $ 12,337,631

Largest unhedged foreign currency exposures by country, categorized by the country’s NAIC sovereign designation:

1 2
Countries designated NAIC - 1:
Country 1: UNITED KINGDOM $ 195,913,690
Country 2: JAPAN $ 169,791,707
Countries designated NAIC - 2:
Country 1: SPAIN $ 43,208,013
Country 2: ITALY $ 15,167,065
Countries designated NAIC - 3 or below:
Country 1: GUERNSEY $ 12,337,631 %
Country 2: $ %

Ten largest non-sovereign (i.e. non-governmental) foreign issues:

1 2 3 4
Issuer NAIC Designation
ROCHE HOLDING AG 1FE, U $ 164,437,112
PORSCHE AUTOMOBIL HOLDING SE 2FE, P3SU $ 156,274,218
TOTAL SA 1FE, L $ 117,468,648
BP PLC 1FE, U $ 109,673,048
HONDA MOTOR CO LTD 1FE, U $ 103,918,713
ROYAL DUTCH SHELL PLC 1FE, U $ 98,914,077
BAYER AG 1FE, U $ 93,412,864
ELECTRICITE DE FRANCE SA 1FE $ 89,406,528
ASTRAZENECA PLC 1FE, U $ 81,828,076
TOYOTA MOTOR CORPORATION 1FE, L $ 78,261,898
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SUPPLEMENT FOR THE YEAR 2015 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 assets?

If response to 11.01 is yes, detail is not required for the remainder of interrogatory 11.

Yes [ X] No[ ]

1 2
Total admitted assets held in Canadian investments $ 568,717,987 1.3 %
Canadian-currency-denominated investments $ %
Canadian-denominated insurance liabilities $ %
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[ 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 $ 1,825,421,914
Largest three investments with contractual sales restrictions:
CENTRO U.S. RETAIL PORTFOLIO CO-INVESTMENT $ 79,091,158
HIGHSTAR CAPITAL IV $ 54,372,424
BLACKSTONE REAL ESTATE PARTNERS VII $ 51,808,243
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 ts? 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 $ 2,868,709,279
ALLSTATE NEW JERSEY INSURANCE COMPANY $ 774,670,847
ALLSTATE INSURANCE COMPANY OF CANADA $ 523,488,170
CASTLE KEY INSURANCE COMPANY $ 206,260,119
ISHARES RUSSELL 2000 INDEX FUND $ 170,918,216
OF GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 136,708,479
ISHARES MSCI EAFE SMALL CAP INDEX $ 113,102,534
JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 93,489,358
INVESTEC GLOBAL STRATEGY FUND - EMERGING MARKET DEBT TOTAL RETUR $ 64,840,196
APPLE INC $ 58,801,078
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SUPPLEMENT FOR THE YEAR 2015 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 [ ] 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 $ 1,942,487,265
Largest three investments held in nonaffiliated, privately placed equities:
14.03 OFI GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 136,708,479
14.04 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 93,489,358
14.05 HIGHSTAR CAPITAL IV $ 54,372,424

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 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 $ Y%
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 ts? 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)
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SUPPLEMENT FOR THE YEAR 2015 OF THE ALLSTATE 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 $
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 71t080% $ % $ % $
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 [ 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 [ 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 2015 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) $ 287,501,096 . 0.7 % ¢ ... 253,980,347 $ .. 274,353,545 ¢ . 283,836,405
Repurchase agreements $ % $ $ $
Reverse repurchase agreements $ % 3% $ $
Dollar repurchase agreements $ % 3% $ $
Dollar reverse repurchase agreements $ % 3% $ $
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 $ 477,546 % $ 4951 ¢ 9411 & 291,559
Income generation $ % $ $ $
Replications $ 75,217,2% 02 % ¢ 100,000,000 $ 100,000,000 $ 75,178,929
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 $ 9,679,180 % S 12,198,030 ¢ - 10,771,564 ¢ 13,100,680
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % % $ $
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