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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2021
(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. $ 58,767,062, 103

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 INSURANCE COMPANY OF CANADA COMMON STOCK $ 1,021,610,552
2.02 ALLSTATE NEW JERSEY INSURANCE COMMON STOCK $ 764,169,301

COMPANY
2.03 JP MORGAN GLOBAL EMERGING MARKETS OTHER INVESTED ASSET $ 381,993,130

FUND LLC
2.04 CASTLE KEY INSURANCE COMPANY COMMON STOCK $ 264,732,655
2.05 APPLE INC COMMON STOCK $ 211,737,132
2.06 BANK OF AMERICA CORP LONG TERM BOND, PREFERED STOCK, COMMON STOCK $ 204,190,341
2.07 PACIFIC GAS AND ELECTRIC COMPANY LONG TERM BOND $ 195,079,965
2.08 BROADCOM INC LONG TERM BOND, COMMON STOCK $ 195,047,717 0.3 %
2.09 INVESCO EMERGING MARKETS EQUITY FUND OTHER INVESTED ASSET $ 185,424,150 0.3 %

LP
2.10 WELLS FARGO & COMPANY LONG TERM BOND, SHORT TERM BOND, COMMON STOCK $ 179,463,714 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 NAICH $ 12,229,540,972 . 20.8 %  3.07 P/RP-1 $ %
302 NAC2 $ 10,298,465,974 17.5 % 3.08 P/RP-2 $ 43,141,624 0.1 %
303 NAC3 $ 4,279,093,071 7.3 % 3.09 P/RP-3 $ 44,212,000 0.1 %
3.04 NAIC4_ L J— 2,052,292,283 ] 50% 3.10 P/RP4 $ 1,208,884 %
3.05 NAIC-5 $ 417,630,534 0.7% 3.11 P/RP-5 $ 2,399,000 %
3.06 NAIC-6 $ 35,307,450 0.1% 3.12 P/RP-6 $ 44,982,913 0.1 %
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. $ 6,543,805,233 1.1 %
4.03 Foreign-currency-denominated investments $ %
4.04 Insurance liabilities denominated in that same foreign currency $ %
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SUPPLEMENT FOR THE YEAR 2021 OF THE ALLSTATE INSURANCE COMPANY

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

1

Countries designated NAIC-1 $ 5,855,041,598 - 10.0
Countries designated NAIC-2 $ 280,790,627
Countries designated NAIC-3 or below $ 407,973,008
Largest foreign investment exposures by country, categorized by the country’s NAIC sovereign designation:
1 2
Countries designated NAIC - 1:
Country 1: UNITED KINGDOM $ 1,285,530,915
Country 2: JAPAN $ 679,536,617
Countries designated NAIC - 2:
Country 1: INDIA $ 103,067,543
Country 2: Peru $ 51,341,112
Countries designated NAIC - 3 or below:
Country 1: Guernsey $ 261,107,158
Country 2: BRAZIL $ 78,074,623
1 2
Aggregate unhedged foreign currency exposure $ 1,489,599,96¢6 2.5
Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:
1
Countries designated NAIC-1 $ 1,392,590,822
Countries designated NAIC-2 $ 12,562,438
Countries designated NAIC-3 or below $ 84,446,705 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 $ 372,973,479
Country 2: JAPAN $ 160,606,203
Countries designated NAIC - 2:
Country 1: ITALY $ 12,562,438
Country 2: $
Countries designated NAIC - 3 or below:
Country 1: Guernsey $ 84,419,716 0.1
Country 2: SOUTH AFRICA $ 26,99
Ten largest non-sovereign (i.e. non-governmental) foreign issues:
1 2 3 4
Issuer NAIC Designation
ANTIN INFRASTRUCTURE PARTNERS BA $ 128,614,543
BASALT INFRASTRUCTURE PARTNERS BA $ 116,082,553
MBK PARTNERS BA $ 115,917,386
ISHARES MSCI EMERGING MARKETS IN 282 $ 108,484,028
BMIWV US CAPITAL LLC 1.F, 1.0 $ 106,701,225
MITSUBISHI UFJ FINANCIAL GROUP 1.6, 282 $ 105,831,881
BNP PARIBAS SA 1.6, 2.C, 282 $ 105,813,502
AERCAP IRELAND CAPITAL DAC 2.C $ 102,282,932
NOMURA HOLDINGS INC 2.A, 282 $ 100,314,986
SOCIETE GENERALE SA 2.B, 282 $ 93,262,399
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SUPPLEMENT FOR THE YEAR 2021 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

%
%
%
%
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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 INSURANCE COMPANY OF CANADA $ 1,021,610,552
13.03 ALLSTATE NEW JERSEY INSURANCE COMPANY $ 764,169,301
13.04 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 381,993,130
13.05 CASTLE KEY INSURANCE COMPANY $ 264,732,655
13.06 APPLE INC $ 211,737,132
13.07 INVESCO EMERGING MARKETS EQUITY FUND LP $ 185,424,150
13.08 MICROSOFT CORP $ 175,491,440
13.09 GTCR FUND XI LP $ 157,003,680
13.10 TEAYS RIVER INVESTMENTS LLC $ 150,702,488
13.11 AMAZON.COM INC $ 109,859,834
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SUPPLEMENT FOR THE YEAR 2021 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 14.02 through 14.05.

1 2

14.02 Aggregate statement value of investments held in nonaffiliated, privately placed equities $ 7,097,562,911

Largest three investments held in nonaffiliated, privately placed equities:
14.03 JP MORGAN GLOBAL EMERGING MARKETS FUND LLC $ 381,993,130
14.04 INVESCO EMERGING MARKETS EQUITY FUND LP $ 185,424,150
14.05 GTCR FUND XI LP $ 157,003,680

Ten largest fund managers:

1 2 3 4
Fund Manager Total Invested Diversified Nondiversified

14.06 ALLSTATE SHORT TERM POOL LLC $ 1,306,820,039 § 1,306,82009 ¢
14.07 JPMORGAN PRIME MMKT FD - CAP $ 285,069,043 $ 285,069,043 §
14.08 MORGAN STANLEY INSTITUTIONAL LIQUIDITY F $ 203,151,998 ¢ . 203,151,998 ¢
14.09 |ISHARES SHORT TERM CORPORATE BOND $ 188,701,661 ¢ .. . 188,701,661 ¢
14.10 ISHARES MSCI EMERGING MARKETS IN $ 108,484,028 $ $ 108,484,028
14.11 INVESTEC GLOBAL STRATEGY FUND - $ 64,202,263 $ $ 64,202,263
14.12 INVESTEC GLOBAL STRATEGY FUND LT $ 40,189,490 ¢ 40,189,490 $
14.13 |ISHARES 0-5 YEAR HIGH YIELD CORP $ 38,505,000 $ ... 38,505,000 $
14.14 SPDR S&P 500 ETF TRUST $ 34,378,555 $ $ 34,378,555
14.15 |SHARES S&P SHORT TERM NATIONAL $ 32,211,000 $ $ 32,211,000

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 2021 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 [

]

%
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]

%
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%

]

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 2021 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

1

2

Securities lending agreements (do not include

assets held as collateral for such transactions) $ ... 1,423,428,859 2.4
Repurchase agreements $
Reverse repurchase agreements $
Dollar repurchase agreements $
Dollar reverse repurchase agreements $

%
%
%
%
%
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At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter
3 4 5
,,,,,, 1,073,500,679 ¢ _...1,477,462,913 ¢ _..1,460,989,309
$ $
$ $
$ $
$ $

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 $ 1,502,863 % $ %
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 $ 2,906,618 % $ o 2,629,014 ¢ 2,500,308 $ 3,357,088
Income generation $ % $ $ $
Replications [ — 254,500,000 0.4 % [ — 904,844,228 ¢ 904,618,495 ¢ 754,500,000
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 $ 50,322,633 0.1 % $ 13,283,870 ¢ 18,377,834 ¢ 34,021,096
Income generation $ % $ $ $
Replications $ 7,010,200 % $ 4,648,000 $ 86,800 $ ¢ 488,400
Other $ % $ $ $
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