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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

Of The  ALLSTATE LIFE INSURANCE COMPANY.

ADDRESS (City, State and Zip Code)

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

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. $ 28,837,491,532
2. Tenlargest 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 $ 507,579,130 1.8 %
YORK

2.02 ALLSTATE FINANCE COMPANY . . . . . OTHER INVESTED ASSET $ 426,945,368 1.5 %
2.03 KENNET CAPITAL .o OTHER INVESTED ASSET $ 275,000,000 o 1.0 %
2.04 BERKSHIRE HATHAWAY INC ... LONG TERM BOND/COMMON STOCK $ 159,914,202 0.6 %
2.05 JPMORGAN CHASE & CO ... ... LONG TERM BOND/COMMON STOCK $ 115,363,975 0.4 %
2.06 MICROSOFT CORPORATION ... LONG TERM BOND/COMMON STOCK $ 11,919,951 0.4 %
2.07 PG&E CORPORATION ... LONG TERM BOND/COMMON STOCK $ 11,614,301 0.4 %
2.08 Donahue Schriber Realty Group ... MORTGAGE LOANS $ 106,287,334 0.4 %
2.09 UNITEDHEALTH GROUP INC ... LONG TERM BOND/COMMON STOCK/CASH EQUIVALENT $ 101,826,100 0.4 %
2.10 UNION PACIFIC CORPORATION ... LONG TERM BOND/COMMON STOCK $ 97,970,811 0.3 %

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

3.01 NAIC-1 $ 10,029,257,052 34.8 % 3.07 P/RP-1 $ %
3.02 NAIC-2 $ 6,168,815,296 .. 21.4 %  3.08 P/RP-2 $ 8,942,461 %
303 NAIC3 $ 1,957,349,004 6.8 % 3.09 P/RP-3 $ 2,790,203 %
3.04 NAIC-4 $ 881,036,044 3.1% 3.10 P/RP-4 $ %
3.05 NAIC-5 $ 143,757,578 0.5% 3.11 P/RP-5 $ 13,300,514 %
3.06 NAIC-6 $ 33,939,151 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 ts? 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. $ 2,864,856,281 9.9 %
4.03 Foreign-currency-denominated investments $ Y%
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2015 OF THE ALLSTATE LIFE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 2,297,269,531
Countries designated NAIC-2 $ 307,239,701
Countries designated NAIC-3 or below $ 260,347,049

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

1 2
Countries designated NAIC - 1:
Country 1: UNITED KINGDOM $ 608,837,272
Country 2: AUSTRALIA $ 243,687,747
Countries designated NAIC - 2:
Country 1: MEXICO $ 133,936,560 0.5 %
Country 2: SPAIN $ 55,817,3%8 0.2 %
Countries designated NAIC - 3 or below:
Country 1: BRAZIL $ 133,516,804 0.5 %
Country 2: GUERNSEY $ 62,888,698 0.2 %
1 2
Aggregate unhedged foreign currency exposure $ 486,987,228 1.7 %

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 411,896, 181
Countries designated NAIC-2 $ 46,605,011
Countries designated NAIC-3 or below $ 28,486,035 0.1 %

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 $ 104,757,213
Country 2: JAPAN $ 83,169,211
Countries designated NAIC - 2:
Country 1: SPAIN $ 39,317,160
Country 2: ITALY $ 7,287,851
Countries designated NAIC - 3 or below:
Country 1: GUERNSEY $ 28,486,035
Country 2: $

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

1 2 3
Issuer NAIC Designation
ROYAL DUTCH SHELL PLC 1FE, 1, U $ 84,438,667
UNILEVER NV 1FE, U $ 66,228,474
SANDVIK AB 2 $ 49,935,267
MITSUBISHI UFJ FINANCIAL GROUP INC 1FE, 1, U $ 49,177,699
TEMPLETON STRATEGIC EMERGING MARKETS FUND IV . Schedule BA Part 1 $ 42,054,199
ORKLA ASA 2, U $ 40,720,487
DAIMLER AG 1FE, U $ 37,725,472
GROUPE EUROTUNNEL SA 2A $ 36,152,960
SANOFI SA 1FE, U $ 33,909,397
QATAR GAS TRANSPORT CO LTD 1FE $ 33,618,811
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SUPPLEMENT FOR THE YEAR 2015 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:

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 2

Total admitted assets held in Canadian investments $ 537,144,840 1.9 %
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 3
Aggregate statement value of investments with contractual sales restrictions $ 1,650,689,829 5.8 %
Largest three investments with contractual sales restrictions:
STEELRIVER LDC INVESTMENTS LP $ 91,373,182
HIGHSTAR CAPITAL IV $ 54,372,422
TEMPLETON STRATEGIC EMERGING MARKETS FUND IV $ 42,054,199 0.1 %
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 CO. OF NEW YORK $ 507,579,130
ALLSTATE FINANCE COMPANY $ 426,945,358
STEELRIVER LDC INVESTMENTS LP $ 91,373,182
ISHARES CORE S&P TOTAL U.S. STOCK MARKET ETF $ 84,966,900
ISHARES RUSSELL 2000 INDEX FUND $ 81,427,650
OF GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 69,428,847
ISHARES MSCI EAFE SMALL CAP INDEX $ 54,626,119
HIGHSTAR CAPITAL IV $ 54,372,422
TEMPLETON STRATEGIC EMERGING MARKETS FUND IV $ 42,054,199
FITNESS CAPITAL PARTNERS LP $ 37,914,627
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SUPPLEMENT FOR THE YEAR 2015 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 [ ] No[X
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 $ 1,715,363,287 5.9
Largest three investments held in nonaffiliated, privately placed equities:
STEELRIVER LDC INVESTMENTS LP $ 91,373,182 0.3
OFI GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 69,428,847 [ 0.2
HIGHSTAR CAPITAL IV $ 54,372,422 0.2
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 ts? Yes [ X1 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 $
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 ts? 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)
Commercial $ 106,287,334
Commercial $ 78,731,265
Commercial $ 68,616,664
Commercial $ 62,000,000
Commercial $ 48,429,495
Commercial $ 44,278,404
Commercial $ 38,658,013
Commercial $ 37,660,495
Commercial $ 37,646,978
Commercial $ 35,932,269
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SUPPLEMENT FOR THE YEAR 2015 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 $ 65,519,918 0.2
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%...... $ % $ 79,463,529 0.3 % $
17.02 91to 95%.._. $ % % 31,181,631 0.1 % §
17.03 81t090%...._. $ % % 26,595,217 0.1 % §
17.04 71t080%. . $ % $ _.....366,146,764 1.3 % $
17.05 below 70%.._.... $ % $ 2,679,346,894 89 % $
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 [ 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: $ 22,645,871 0.1
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 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) $ 456,798,174 16 % $ .. 389,067,403 $ ... 376,377,557 ¢ _._....._432,809,493
Repurchase agreements $ % $ $ $
Reverse repurchase agreements $ % 3% $ $
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 $ 29,558,139 01% $ (4,458,826) %
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 $ 937,36 % $ 1,313,862 ¢ 1,219911 ¢ 1,093,802
Income generation $ % $ $ $
Replications [ J— 180,000,000 06 % $ 180,000,000 ¢ 180,000,000 $ 180,000,000
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 $ 4,898,060 % S 4,784,993 ¢ 3,738,544 ¢ 7,830,323
Income generation $ % $ $ $
Replications $ % $ $ $
Other $ % % $ $
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