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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2019
(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. $ 52,940,982,971

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 $ 3,816,887,16 7.2 %
2.02 ALLSTATE NEW JERSEY INSURANCE COMMON STOCK $ 876,386,679 1.7 %

COMPANY
2.03 ALLSTATE INSURANCE COMPANY OF CANADA COMMON STOCK $ 768,319,047 1.5 %
2.04 ALLSTATE SHORT TERM POOL LLC SHORT TERM BOND $ 764,828,372 1.4 %
2.05 JPMORGAN INVESTMENT MANAGEMENT INC ~ OTHER INVESTED ASSET $ 391,800,552 0.7 %

(GEM)
2.06 OF| GLOBAL EMERGING MARKETS EQUI OTHER INVESTED ASSET $ 330,683,667 0.6 %
2.07 CASTLE KEY INSURANCE COMPANY COMMON STOCK $ 268,875,358 0.5 %
2.08 BANK OF AMERICA CORP LONG TERM BOND, COMMON STOCK $ 190,352,569 0.4 %
2.09 JPMORGAN CHASE & CO . LONG TERM BOND, COMMON STOCK $ 171,928,466 0.3 %
2.10 ABBVIE INC LONG TERM BOND, COMMON STOCK $ 164,576,778 0.3 %

3. Amounts and percentages of the reporting entity’s total admitted assets held in bonds and preferred stocks by NAIC designation.

1 2 Preferred Stocks 3 4

301 NAIC1 % 15,549,693,417 3.07 P/RP-1 $ %
3.02 9,249,769 ,245 3.08 P/RP-2 $ 7,514,030

3.03 NAIC-3 . $ 2,630,420,101 3.09 P/RP-3 $ 54,586,775

304 NAIC4 % 1,908,859,934 3.10 P/RP-4 $ 6,972,920 %
3.05 167,860,678 3.11 P/RP-5 $ %
3.06 33,725,142 3.12 P/RP-6 $ 14,450,331 %

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. $ 5,788,635,911 10.9 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2019 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 5,258,054,769
Countries designated NAIC-2 $ 249,231,589
Countries designated NAIC-3 or below $ 281,349,554
Largest foreign investment exposures by country, categorized by the country’s NAIC sovereign designation:

1
Countries designated NAIC - 1:
Country 1: UNITED KINGDOM $ 1,434,919,624
Country 2: JAPAN $ 917,870,810
Countries designated NAIC - 2:
Country 1: ITALY $ 93,020,628
Country 2: MEXICO $ 57,952,322
Countries designated NAIC - 3 or below:
Country 1: Guernsey $ 176,307,832
Country 2: BRAZIL $ 72,100,134

1 2
Aggregate unhedged foreign currency exposure $ 1,482,125,057 2.8 %
Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

1
Countries designated NAIC-1 $ 1,410,145,792
Countries designated NAIC-2 $ 25,809,113
Countries designated NAIC-3 or below $ 46,170,152
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 $ 337,896,263
Country 2: JAPAN $ 250,672,964
Countries designated NAIC - 2:
Country 1: ITALY $ 19,719,337
Country 2: PORTUGAL $ 6,089,776
Countries designated NAIC - 3 or below:
Country 1: Guernsey $ 46,170,152
Country 2: $
Ten largest non-sovereign (i.e. non-governmental) foreign issues:

1 2 3
Issuer NAIC Designation

SIEMENS FINANC IERINGSMAATSCHAPPIJ N.V. 1FE $ 123,511,800
BAT CAPITAL CORP 2FE $ 118,786,000
UNILEVER CAPITAL CORP 1FE $ 83,367,679
DEUTSCHE TELEKOM INTERNATIONAL FINANCE B 2FE $ 83,139,680
BMIWV US CAPITAL LLC 1FE $ 78,700,905
TOYOTA MOTOR CREDIT CORP 1FE $ 77,733,943
HSBC HOLDINGS PLC 1FE $ 77,620,096
ANTIN INFRASTRUCTURE PARTNERS BA $ 73,804,315
ENEL FINANCE INTERNATIONAL NV 2FE $ 71,632,331
BP CAPITAL MARKETS AMERICA INC. 1FE $ 69,998,824
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SUPPLEMENT FOR THE YEAR 2019 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 assets? 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

P P P B

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 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
13.02 ALLSTATE LIFE INSURANCE COMPANY $ 3,816,887, 156
13.03 ALLSTATE NEW JERSEY INSURANCE COMPANY $ 876,386,679
13.04 ALLSTATE INSURANCE COMPANY OF CANADA $ 768,319,047
13.05 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 391,800,552
13.06 OFI GLOBAL EMERGING MARKETS EQUITY FUND, LP $ 330,683,667
13.07 CASTLE KEY INSURANCE COMPANY $ 268,875,378
13.08 BLACKROCK ADV S/C CORE K $ 103,842,043
13.09 APPLE INC $ 82,341,809
13.10 MICROSOFT CORP $ 75,643,328
13.11 NORTH LIGHT SPECIALITY INSURANCE CO $ 68,650,838
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SUPPLEMENT FOR THE YEAR 2019 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 $ 4,255,521,197

Largest three investments held in nonaffiliated, privately placed equities:
14.03 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 391,800,552
14.04 OFI GLOBAL EMERGING MARKETS EQUITY FUND, LP $ 330,683,667
14.05 BOPA1 LP BLACKROCK OPPORTUNISTIC $ 60,184,769

Ten largest fund managers:

1 2 3 4
Fund Manager Total Invested Diversified Nondiversified

14.06 |ISHARES CORE S&P 500 ETF $ 289,407,116 $ 289,407,116 $
14.07 MORGAN STANLEY LIQUIDITY FUND $ 288,539,600 $ 288,539,600 $
14.08 FINANCIAL SQUARE MONEY MARKET $ 263,008,501 ¢ 253,008,501 ¢
14.09 |ISHARES RUSSELL 1000 INDEX $ 202,825,180 ¢ 202,825,180 ¢ .
14.10 ISHARES IBOXX INV GR CORP BD ETF $ 197,913,813 ¢ 197,913,813 ¢
14.11 ISHARES IBOXX USD HIGH YIELD CORPORATION $ 187,201,659 ¢ 187,201,659 ¢
14.12 STATE STREET CL INST LIQUID RSV $ 168,921,458 ¢ 168,921,458 '
14.13 ISHARES MSCI EAFE SMALL-CAP ETF $ 162,903,741 ¢ 162,903,741 &
14.14 ISHARES -5 YEAR HIGH YIELD CORPORA $ 114,914,250 ¢ - 14,914,250 ¢
14.15 SPDR BLOOMBERG BARCLAYS HIGH YIELD $ 111,959,410 ¢ - 11,959,410 ¢

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 $ %
Largest three investments in general partnership interests:
15.03 $ %
15.04 $ %
15.05 $ %
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16.

16.01 Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity’s total admitted

SUPPLEMENT FOR THE YEAR 2019 OF THE ALLSTATE INSURANCE COMPANY

Amounts and percentages of the reporting entity's total admitted assets held in mortgage loans:

If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.

1

Type (Residential, Commercial, Agricultural)

ts?

Yes [ X ]

No [

]

%
%
%
%
%
%
%
%
%
%

%
%
%
%
%

%
%
%
%
%

]

%
%
%
%
%

]

16.02 $
16.03 $
16.04 $
16.05 $
16.06 $
16.07 $
16.08 $
16.09 $
16.10 $
16.11 $
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 Agricultural
Loan to Value 1 2 3 4
17.01 above 95% $ % $ % $
17.02 91to 95%....... $ % $ % $
17.03 81t090%........ $ % $ % $
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 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 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 2019 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) $ ... 1,275,189,907 . 2.4 % $ 1,371,982,699 ¢ .. 1,208,821,161 ¢$ 1,361,729,708

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 $ 1,969,000 % $ (1,045,000 %
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 $ 2,910,400 % $ 1,909,356 ¢ 2,192,056 ¢ . 2,693,641
Income generation $ % $ $ $
Replications $ 5,134,269 % $ 4,671,998 ¢ . 5,940,880 $ .. 5,325,758
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 $ 8,513,100 . % $ 14,408,300 $ . 15,662,650 ¢ ... .- 17,872,850
Income generation $ % $ $ $
Replications $ 3,214,480 . % $ 6,797,500 $ 7,616,160 ¢ .. 9,928,000
Other $ % 3 $ $
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