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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2017
(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. $ 48,302,495,037

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 $ 3,408,139,607 71 %
2.02 ALLSTATE NEW JERSEY INSURANCE COMMON STOCK $ 831,111,764 1.7 %
COMPANY
2.03 ALLSTATE INSURANCE COMPANY OF CANADA COMMON STOCK $ 687,032,870 1.4 %
2.04 ALLSTATE SHORT TERM POOL LLC SHORT TERM $ 343,224,987 0.7 %
2.05 CASTLE KEY INSURANCE COMPANY COMMON STOCK $ 216,233,022 | 0.4 %
2.06 APPLE INC LONG TERM BOND, COMMON STOCK $ 205,228,498 0.4 %
2.07 JOHNSON & JOHNSON LONG TERM BOND, COMMON STOCK $ 191,648,512 0.4 %
2.08 ;ISMENS FINANCIERINGSMAATSCHAPPIJ ~ LONG TERM BOND $ 180,508,141 | 0.4 %
2.09 WALTDISNEYCO . LONG TERM BOND, COMMON STOCK $ 168,097,109 0.3 %
2.10 gﬁNgOEﬁéN GLOBAL EMERGING MARKETS ~ OTHER INVESTED ASSETS $ 163,623,8%2 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 NAIC1 $ 14,979,488,313 31.0 %  3.07 P/RP-1 $ 8,347 %
3.02 NAIC-2 $ 8,417,958,973 17.4 %  3.08 P/RP-2 $ 40,267,290 | 0.1 %
303 NAIC3 . [ J— 2,705,251,140 5.6 % 3.09 P/RP-3 $ 53,366,876 0.1 %
3.04 NAIC4 .. $ 2,007,369,656 4.2 % 3.10 P/RP-4 $ %
3.05 NAIC-5 $ 300,369,956 | 0.6 % 3.11 P/RP-5 $ 11,632,500 %
3.06 NAIC-6 $ 28,829,176 | 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. $ 4,866,478,987 10.1 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2017 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 4,123,898, 141
Countries designated NAIC-2 $ 381,910,368
Countries designated NAIC-3 or below $ 360,670,478

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

1

Countries designated NAIC - 1:

Country 1: UNITED KINGDOM $ 965,271,850
Country 2: GERMANY $ 645,395,842
Countries designated NAIC - 2:

Country 1: SPAIN $ 102,455,886
Country 2: ITALY $ 89,416,550
Countries designated NAIC - 3 or below:

Country 1: BRAZIL $ 207,665,858
Country 2: GUERNSEY $ 138,494,834

1

Aggregate unhedged foreign currency exposure $ 1,081,186,950

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

1

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 2.2 %

Countries designated NAIC-1 $ 918,525,532
Countries designated NAIC-2 $ 117,759,542
Countries designated NAIC-3 or below $ 44,901,876

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

1

Countries designated NAIC - 1:

Country 1: UNITED KINGDOM $ 216,918,692
Country 2: JAPAN $ 181,117,194
Countries designated NAIC - 2:

Country 1: SPAIN $ 102,394,555
Country 2: ITALY $ 14,675,589
Countries designated NAIC - 3 or below:

Country 1: GUERNSEY $ 44,841,754
Country 2: BRAZIL $ 60,122

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

1 2 3
Issuer NAIC Designation

SIEMENS FINANCIERINGSMAATSCHAPPIJ N.V. 1FE $ 180,508, 141
DEUTSCHE TELEKOM INTERNATIONAL FINANCE B 2FE $ 151,889,418
BAT CAPITAL CORP 2FE $ 147,800,000
ROCHE HOLDINGS INC 1FE $ 114,913,647
UNILEVER CAPITAL CORP 1FE $ 110,429,683
ANHEUSER-BUSCH INBEV FINANCE INC 1FE, 2FE $ 101,639,716
TOYOTA MOTOR CREDIT CORP 1FE $ 90,786,944
INVESTEC GLOBAL STRATEGY FUND - U $ 80,597,273
ENEL FINANCE INTERNATIONAL NV 2FE $ 74,740,960
RECKITT BENCKISER TREASURY SERVICES PLC 1FE $ 72,687,700
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SUPPLEMENT FOR THE YEAR 2017 OF THE ALLSTATE 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 [ X] No[ ]

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

11.02 Total admitted assets held in Canadian investments
11.03 Canadian-currency-denominated investments
11.04 Canadian-denominated insurance liabilities
11.05 Unhedged Canadian currency exposure

O/ °
O/ °
O/ °
O/ °

®» P P P

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 $ 77,994,402 0.2 %
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 COMPANY $ 3,408,139,607
13.03 ALLSTATE NEW JERSEY INSURANCE COMPANY $ 831,111,764
13.04 ALLSTATE INSURANCE COMPANY OF CANADA $ 687,032,870
13.05 |ISHARES CORE S&P 500 ETF $ 643,568,291
13.06 SPDR S&P 500 ETF TRUST $ 361,677,760
13.07 |ISHARES RUSSELL 1000 INDEX FUND $ 248,846,553
13.08 CASTLE KEY INSURANCE COMPANY $ 216,233,022
13.09 |ISHARES RUSSELL 2000 INDEX FUND $ 189,412,950
13.10 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 163,623,832
13.11 OFI GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 154,844,471
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SUPPLEMENT FOR THE YEAR 2017 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 $ 3,068,654, 156
Largest three investments held in nonaffiliated, privately placed equities:
14.03 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 163,623,832
14.04 OFI GLOBAL: EMERGING MARKETS EQUITY FUND, LP $ 154,844,471
14.05 HIGHSTAR CAPITAL IV $ 68,180,897

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 2017 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 2017 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) $ ... 582,689,457 12 % $ .. 596,562,492 ¢ ... 593,879,443 § . 581,560,688
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 $ 7,046,500 % $ (2,975,000) o %
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 $ 1,479,955 . % $ 1,192,931 ¢ 1,487,672 ¢ .. 2,118,111
Income generation $ % $ $ $
Replications $ 24,554,556 | 01 % $ ... 25,275,838 $ .. 29744125 ¢ 24,669,115
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 $ 6,461,600 % $ 6,880,620 $ .. 10,178,905 ¢ 7,919,300
Income generation $ % $ $ $
Replications $ % $ $ 3,349,500 $ 1,287,000
Other $ % $ $ $
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