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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2020
(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

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. $

2. Ten largest exposures to a single issuer/borrower/investment.

27,641,572,866

1 2 3 4
Percentage of Total
Issuer Description of Exposure Amount Admitted Assets
2.01 étLSTATE LIFE INSURANCE OF NEW YORK ~COMMON STOCK $ 555,851,328 2.0 %
2.02 ALLSTATE FINANCE COMPANY AGENCY ... LONG TERM BOND $ 424,923,587 1.5 %
2.03 ALLSTATE SHORT TERM POOL LLC ... CASH EQUIVALENT $ 208,180,948 1.1 %
2.04 COMCAST CORPORATION ... LONG TERM BOND, COMMON STOCK $ 109,008,521 0.4 %
2.05 APPLE INC LONG TERM BOND, COMMON STOCK $ 98,036,664 0.4 %
2.06 MICROSOFT CORP ... . ... LONG TERM BOND, COMMON STOCK $ 95,828,580 0.3 %
2.07 LOWES COMPANIES INC ... LONG TERM BOND, COMMON STOCK $ 89,389,983 0.3 %
2.08 VERIZON COMMUNICATIONS INC ... ... LONG TERM BOND, COMMON STOCK $ 86,076,087 0.3 %
2.09 UNION PACIFIC CORPORATION ... LONG TERM BOND, COMMON STOCK $ 84,803,736 ... 0.3 %
2.10 MARS INC LONG TERM BOND $ 81,168,125 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 $ 8,717,558,149 31.5 % 3.07 P/RP-1 $ %
3.02 NAIC-2 $ 6,774,512,3%6 245 %  3.08 P/RP-2 $ 1,309,067 %
303 NAIC-3_ $ 1,795,565, 761 6.5% 3.09 P/RP-3 $ 10,675,821 %
3.04 NAIC-4 $ 870,909,242 . 3.2 % 3.10 P/RP4 $ 604,770 %
3.05 NAIC-5 $ 168,699,760 | 0.6 % 3.11 P/RP-5 $ %
3.06 NAIC-6 $ 53,801,118 0.2% 312 P/RP-6 $ 13,406,804 %
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. $ 2,745,380,521 9.9 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2020 OF THE ALLSTATE LIFE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 2,446,757 ,484
Countries designated NAIC-2 $ 146,582,297
Countries designated NAIC-3 or below $ 152,040,740

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

1

Countries designated NAIC - 1:

Country 1: UNITED KINGDOM $ 779,968,135
Country 2: GERMANY $ 219,414,051
Countries designated NAIC - 2:
Country 1: MEXICO $ 56,202,784
Country 2: ITALY $ 30,105,402
Countries designated NAIC - 3 or below:
Country 1: GUERNSEY $ 113,801,990
Country 2: BRAZIL $ 26,140,699
1 2
Aggregate unhedged foreign currency exposure $ 865,164,549 3.1 %

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 702,162,758
Countries designated NAIC-2 $ 42,129,927
Countries designated NAIC-3 or below $ 120,871,864

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 $ 211,747,538

Country 2: HONG KONG $ 89,431,068

Countries designated NAIC - 2:

Country 1: ITALY $ 3,522,283

Country 2: PORTUGAL $ 363,057

Countries designated NAIC - 3 or below:

Country 1: GUERNSEY $ 113,801,990

Country 2: ARGENTINA $ 3,547,032

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

1 2 3
Issuer NAIC Designation
SIEMENS FINANCIERINGSMAATSCHAPPIJ N.V. 1.EFE $ 55,152,228
DEUTSCHE TELEKOM INTERNATIONAL FINANCE B 2.B FE $ 49,881,942
MBK PARTNERS FUND I11 BA $ 49,793,733
SSE PLC 2.A, 282 $ 49,264,525
SANOFI SA 1.E FE, 282 $ 47,348,530
DIAGEO CAPITAL PLC 1.G FE $ 41,196,995
TEMPLETON STRATEGIC EMERGING MARKETS FUND IV BA $ 39,046,000
BAE SYSTEMS HOLDINGS INC 2.B FE $ 38,556,459
BRITISH TRANSCO INTERNATIONAL FI 1.G FE $ 37,833,007
ANTIN INFRASTRUCTURE PARTNERS 111 LP BA $ 36,128,510
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SUPPLEMENT FOR THE YEAR 2020 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 assets? Yes [ X] No[ ]
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 422,840,473 1.5 %

%
%
%

11.03 Canadian-currency-denominated investments
11.04 Canadian-denominated insurance liabilities
11.05 Unhedged Canadian currency exposure

$
$
$
$

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 $ 126,386,660 0.5 %
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 OF NEW YORK CO $ 555,851,328
13.03 ALLSTATE FINANCE COMPANY $ 81,127,435
13.04 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 78,262,954
13.05 TDC CITY CENTER LLC $ 64,862,435
13.06 ALLSTATE INTERNATIONAL ASSIGNMENT $ 62,784,110
13.07 NORTH HAVEN PRIVATE EQUITY ASIA IV, LP $ 51,845,493
13.08 INVESCO EMERGING MARKETS EQUITY FUND LP $ 51,071,905
13.09 MBK PARTNERS FUND 111 $ 49,793,733
13.10 MIP CLECO PARTNERS LP $ 47,138,230
13.11 TEAYS RIVER INVESTMENTS LLC $ 42,623,514
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SUPPLEMENT FOR THE YEAR 2020 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[ 1 No[X]

If response to 14.01 above is yes, responses are not required for 14.02 through 14.05.

1 2
Aggregate statement value of investments held in nonaffiliated, privately placed equities $ 2,317,864,743
Largest three investments held in nonaffiliated, privately placed equities:
JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 78,262,954
NORTH HAVEN PRIVATE EQUITY ASIA IV, LP $ 51,845,493
INVESCO EMERGING MARKETS EQUITY FUND LP $ 51,071,905
Ten largest fund managers:
1 2 3 4
Fund Manager Total Invested Diversified Nondiversified
ISHARES SHORT TERM CORPORATE BOND $ 163,481,178 ¢ 163,481,178 ¢
BLK L1Q FUNDS TEMPFU $ 127,248,564 § 127,248,564 §
ISHARES INTERMED |ATE-TERM CORPORAT $ 101,471,662 ¢ 101,471,662 ¢
ISHARES [BOXX INVESTMENT GRADE CORPORATE $ 97,496,989 ¢ 97,496,989 ¢
STATE STREET INSTITUTIONAL LIQUID RESERV $ 37,631,593 ¢ 37631593 ¢
ISHARES MSCI EM UCITS ETF USD (DIST) $ 34,954,391 ¢ $ 34,954,391
SPDR BARCLAYS CAPITAL HIGH YIELD BOND ET $ 34,316,100 ¢ 34,316,100 ¢
BLACKROCK LIQUIDITY FUND TREASURY TRUST $ 24,490,542 $ 24490542 ¢
BLACKROCK LIQUIDITY FUNDS $ 21,086,827 ¢ 21,086,827 ¢
STATE ST INST US GOV MM FUND $ 18,242,547 ¢ 18,242,547 ¢

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 [ X] 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:
$ %
$ %
$ %
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SUPPLEMENT FOR THE YEAR 2020 OF THE ALLSTATE LIFE INSURANCE COMPANY

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[ ] 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 $ 89,310,468
16.03 Commercial $ 51,200,000
16.04 Commercial $ 48,608,421
16.05 Commercial $ 43,745,652
16.06 Commercial $ 42,000,000
16.07 Commercial $ 40,026,573
16.08 Commercial $ 38,979,241
16.09 Commercial $ 38,316,012
16.10 Commercial $ 36,500,000
16.11 Commercial $ 36,300,000
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 $ 11,201,329 %

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% $ % 0§ 19,285,173 0.1% $ %
17.03 81t090% $ % 0% 81,031,156 03% $ %
17.04 71t080%....... $ % $ 564,258,180 2.0 % $ %
17.05 below 70%. $ % $ ...2,081,903,712 75 % % %

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 [ 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 2020 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) $ ... 255,118,963 0.9 % [ J— 241,401,511 ¢ 283,224,002 $ .. 289,068,250
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 $ 145,242,846 0.5 % $ (95,758,575) (0.3) %
Income generation $ % $ %
Other $ 4,272,197 % $ %
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 $ 871,428 % $ o 988,470 ¢ 925,713 ¢ | 883,437
Income generation $ % $ $ $
Replications $ 4,511,647 % $ 451392 ¢ 4,509,669 $ 4,521,123
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 $ 527,500 % $ 516,000 ¢ 406,800 $ | 660,000
Income generation $ % $ $ $
Replications $ 17,850 % S 366,05 ¢ 164,500 ¢ 142,200
Other $ % $ $ $
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