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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligationS..............ceeeeeiiririeieieieieeeeeeeseee e oo 2,576,060 |............ 26.714 |........ 2,576,060 |....cooveeeeeeeriis oo 2,576,060 |........... 26.714
1.02 Other U.S. government obligations .............cccooiiiiiniiiiniiieceeeeee
1.03 Non-U.S. sovereign jurisdiction securities
1.04 Municipal bonds — general obligations (direct & guaranteed) ................
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ...........c.ccooieiiiiiiiiiiii e
1.09 Single entity backed obligations .............ccoceiiiiiiiieee
1.10 SVO-Identified bond exchange traded funds — fair value ......................|
1.11 SVO-Identified bond exchange traded funds — systematic value ...........
1.12 Bonds issued by funds representing operating entities...............cccccce... |
1.13 Bank 10ans - iSSUEA...........c.cccoiiiiiiiiic
1.14 Bank 10aNns - @CUIrEd.........coouiiiiiiiiiiiie e
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans
1.16 Certificates of dEPOSIt...........cceeriiiiiiiiiii e
1.17 Other issuer credit obligations. ..o
1.18 Total issuer credit 0bligations...........cccoeiiriiiiiiiieeee e
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ..............cccoceveveveveves forvrreene 751,609 |.....coece 7.79% | 751,609 |- [ 751,609 |............ 7.79%
2.02 Financial asset-backed securities — not self-liquidating ..............ccocoees fooveeeccniiis i 0.000 [.eeeevveireennee 0 [ e (O 0.000
2.03 Non-financial asset-backed securities ..
2.04 Total asset-backed securities...............ccocoiiiiiiiiii
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ............ccocofoeerreencciciceens fovriiiee 0.000 [.eeeevverreennes 0 [ e [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ..............ccceoeeeevevereeoererneeeeeeeneens oo 0.000 [eeeeeeereeeeeeenenes O foeeeeeeeeeeeeeees oo (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............ccceeerererirefoererenienecccieens oo 0.000 [.eeeevverreennes 0 [ e (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeeoeeoeeeeeeeeeeeeeeeeeeeee oo e 0.000 |.ooveeieeiees 0 | el (1) 0.000
4.05 MULUAI FUNAS ....vviiiieiee ettt [encicieens 0.000 [.eeeevverreennes 0 [ [ [V 0.000
4.06 UNit iNVESIMENE ITUSTS ........vvveececececieteeececee et eseeeene [eeneeeeeeaas 0.000 [eeeeeeereeeeeeenenes [0 TR IR (0 0.000
4.07 ClOSEA-ENT fUNAS .....oviieiiieicceiee et [ [oencieieens 0.000 [.eeeevverreennes 0 [ [ [V 0.000
4.08 Exchange traded fUNAS ............ccccvoveveveveueeiiecieieeeeeeeeeee e e eeene [ereneneeenaas 0.000 [eeeeeeereeeeeeenenes O foeeeeeeeeeeeeeees oo (0 0.000
4.09 Total COMMON STOCKS ....uvuverieiieiirerieieierserenisee et oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [0 TR IUUR (0 0.000
5.05 Total valuation alIOWANCE ..........ceuruiiiueiririiicieieiseeeeeiese e s [ 0.000 [ e [ [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ........c.c.ceereierereeeeeecceeeieieeieseeesese e [ 0.000 [eeeeeeereeeeeeenenes (0 S OUUUR ISR (0 0.000
6.02 Properties held for production of INCOME ...........ccccveiiveiiicieieeeereeeee e [oerieeins 0.000 oo 0 oo [ [0 I 0.000
6.03 Properties held fOr SAIE ............cceueieieeeieieeeieeceeeeeee e e [oeeeeieenens 0.000 [eeeeeeereeeeeeenenes O foeeeeeeeeeeeeeees oo (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) ..o oo 6,570 | 0.068 |.....cevvnene 6,570 [oveiiccees Joerereccin 6,570 |..cooenneee 0.068
7.02 Cash equivalents (Schedule E, Part 2) ............ccocoueueueeeeeeeeeieeeereeesen e 126,031 |.ooeevee 1.307 [ 126,031 | e 126,031 |............. 1.307
7.03 Short-term investments (Schedule DA) ..........ccccovveeireeeerenenenneeeeses e [ 0.000 [.eeeevveireennee 0 [ e (O 0.000
7.04 Total cash, cash equivalents and short-term investments ..................... foreeeeeee 132,601 |.............. 1.375 | 132,601 | (1) 132,601 |............ 1.375
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee 0 [ [ 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne O foeeeeeeeeeeeeeees oo (0 0.000
10.  Other invested assets (SChedule BA) .........ccovieueueiininininseeeieeese s oo [V 0.000 [.eeeevverreennes 0 [ e (O 0.000
11.  Receivables fOr SECUMES ..........cccoovveveveeeeeeceeieeeee e e [V 0.000 [eeeeeeereeeeereenee [0 TR IUUR (0 0.000
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 1 0.000 1 1 0.000
14. Total invested assets 9,643,163 100.000 9,643,164 0 9,643,164 100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

Schedule BA - Verification - Other Long-Term Invested Assets

NONE

S102, SI03
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PrIOT YEAI.........c.cciiiiiriiieieeeieieiie sttt sttt e sttt et e s e e e e s bt e s et ese e e s s s s et esesene e e ssssesesenenes [oreneeseseseseseseaeneneaes 4,809,903 | 4,041,216 | 768,687 ..o 0 [ 0
2. Cost of bonds and stocks acquired, Part 3, COIUMI B.............c.cueueuruioiiiieieteteseeeeeee et teteteseaeas s es st esesesessssssesesesesesesesessasesesesesesessssssssssassesesesssessasssssaseseseses |ooeseseseneenensnessseenas 5,348,731 | 5,348,731 | 0 o0 e 0
3. ACCIUAI Of GISCOUNL «....v.veeeeeei ettt s s R 82221ttt nne [rebet ettt 39,992 [ 39,992 [ 0 Joeeeeeeeeneeneeneeneennn 0 o DO S
4. Unrealized valuation INCrEASE/(AECIEASE). ............c.cueureeeeeeeeueseuetesieeeetetetesetesesssstes et et et esesessasasesssesesesesessseases et esesesesesessas s asesesesesesesnssasasesesesesesessssssesesesesesesnans [ereassssseseseseneneeneaeasesenenenenens (O TSN 0 | 0 [0 | 0
5. Total gain (10sS) 0N diSPOSAIS, PArt 4, COIUMN 18 ........cocoiuiuiueiiieitciete ettt ee ettt s st s s s s se s s e bbb et e s e b s sn e s es et s s s sss et e s s s s sesesesesssnsnsns |oebetesssstesetetessenescaeeees (4,899)...ce (3,141 e (1,758)] o0 oo 0
6. Consideration for bonds and stocks diSPOSEd, Part 4, COIUMIN B.............c.c.euruiuiieiiieeeetetceeeeeeeete e te et easas et s st seseseses s s ssesesesesesessssssesesssesesesessssssesssssesesesnsnans |eeesesesensasssssssnsesenenens 675,916 [..oovoeee 665,458 |....oeeeeeeeeeeeee 10,458 |0 e 0
7. AMOTHZAtON OF PIEMIUM ......ouiveeeeeeecececee ettt ettt et et et et eesas s et e s ee e e et e s eees e s eseseseseseseeessas s asas e s et esesesses s esseeeesesesesess s asssss et et esesean s ssssesesesesessssssesesnsnsnsnsnsnnns |oeeseseseseensssssasesesesesenens T288 | 2,386 [ 4,862 |0 o XXX oo,
8. Total foreign exchange change in bOOK/adjUSLEA CAMTYING VAIUE ............cooveviveveueeeeceieieeee ettt ettt s s s s s et e st esesessasesssesesesesesessssssesesasesesesessssssesssas |oeeseseseseseeaesesesseeeseseneseaeaeaes (O TSN 0 | 0 [0 | 0
9. Current year's other-than-temporary iMpPaIMMENt FECOGNIZEM .........c.ceuiuiiiriririeieietetesieet ettt et etese et s et sesesesesetsessesesesesesese e ssasesesesesesesessssssssesesesesenenssssasass |ooetesetesesenttntseeseseseteseaeneneaes (U RPN (U RPN 0 [ooreeeeeeeeerererseeereeen0 o 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoiiiiiiiiiiiiiiiciciccciee [oeesie e (O TSN 0 [ [0 SRR | B HOSORRR D, 0, %, G,
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-8-7+8-9+10) ........cccecerriirirrrereiiiieseieeisiesesete et ssese s st s ssssse s s s sssesas [ereeseseseeesessesecaeeees 9,510,563 |...eovveeicicne 8,758,954 |...ooiiine 751,609 [oooeeeereeieeeeeeeeeeeeeens 0 [ 0
12, TOtal NONAAMILEEA @IMOUNES .........cvcvitieieiieeeie ettt ettt ettt et et eae e e e s et e tesesesss s s s s e s esesesessassseses et et et esesess et esesesesesesessss s esesesesesesessss s esesesesesesessss s ssesesesesessssasssssans [eseseneneaeaseseaesesenene e e e enenenas (O TSN 0 | 0 |eeeeerreeeeerereeeeeeen0 o 0
13.  Statement value at end of current period (Line 11 minus Line 12) 9,510,563 8,758,954 751,609 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......cccooeeveeereeneseesec o 6,350,823 |......ccovuernne 6,473,341 |..coovi 6,306,686 |.......ccccovnennne 6,850,000
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 6,350,823 6,473,341 6,306,686 6,850,000
5. United States ......c.cccceevvevreeieeneee e, 2,106,172 |.ooovirirnee 2,129,946 |...cocvvnne. 2,101,277 oo 2,320,000
All Other Issuer Credit Obligations B. CANAA ..o e (0 [0 P 0 oo 0
(unaffiliated) 7.  Other Countries.........ccccocvrerervseneeiee e, 301,958 |oovoveieiiein 303,003 | 301,980 |.covvveeiieriann 300,000
8. Total 2,408, 130 2,432,949 2,403,257 2,620,000
All Other Issuer Credit Obligations
(affiliated) 9. Total
10. Total Issuer Credit Obligations 8,758,953 8,906,290 8,709,943 9,470,000
Asset-Backed Securities
11, United States........ccocevvveienrcenrennis e, 751,609 |oieiiiicinne 584,351 | 753,530 | 564,632
Asset".?’aCked Securities 12, Canada......cccooeeveieiiieeeeeeee e L1 O [V [V 0
(unaffiliated)
13.  Other Countries 0 0 0 0
14. Total 751,609 584,351 753,530 564,632
Asset-Backed Securities (affiliated) 15.  Total
16.  Total Asset-Backed Securities 751,609 584,351 753,530 564,632
17. Total Bonds 9,510,562 9,490,641 9,463,473 10,034,632
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22. Total
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 9,510,562 9,490,641 9,463,473
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years
Through 10 Years

4 5 6
Over 10 Years
Through 20 Years

Over 20 Years Date

No Maturity

7

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o

............... 1,825,237

............... 2,576,060

............... 2,576,060

1.7 Totals

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6

3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6

4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6

5.7 Totals

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6

o

o

6.7 Totals

oo oo

oo o0 oo

oo oo

oo o0 oo




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
7. Project Finance Bonds Issued by Operating Entities
(Affiliated)

TANAIC T e 0 foereeemmmenrenreeeene O e O o O e O o XK s e O o 0.0

T2NAIC 2 .ot 0

T3NAIC 3 et 0

74 NAIC4 .. 0

TENAICS e e 0

TBNAIC B ..o 0
7.7 Totals 0
8. Corporate Bonds (Unaffiliated)

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 ..

L0IS

8.4 NAIC4 .. 0
B.5NAIC S ..ot 0
BB NAIC B ... 0
8.7 Totals 0

9. Corporate Bonds (Affiliated)
QA NAIC T e 0

9.2NAIC 2 ..

9.3NAIC 3 .. w0
94NAICA e 0
95NAICS L 0
9B NAICE ..o 0

9.7 Totals 0

10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e
10.2NAIC 2 ...
T0.3NAIC 3 e
104 NAIC 4 ..o
10.5NAIC5 ...
TOB NAIC B ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
TIANAIC T e
T12NAIC 2 e
T13NAIC 3 e
11.4 NAIC 4 ...
11.5NAIC5 ...
TIBNAIC 6 ..

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)
12.1 NAIC 1
12.2 NAIC 2
12.3 NAIC 3.
12.4 NAIC 4 .
12.5NAIC 5.
12.6 NAIC 6

12.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3
13.4 NAIC 4
13.5NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —

Fair Value

14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3
14.4 NAIC 4
14.5 NAIC 5
14.6 NAIC 6
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

. Bonds Issued by

Funds Representing Operating

Entities (Unaffiliated)

161 NAIC T e o+ .0
16.2 NAIC 2. .0
16.3 NAIC 3. .0
16.4NAIC A ..o 0
T6.5NAICS ..o 0
T6.8NAIC B ..o 0
16.7 Totals 0

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3 NAIC 3
17.4 NAIC 4
17.5 NAIC 5
17.6 NAIC 6

17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3
18.4 NAIC 4 .
18.5NAIC 5.
18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Certificates of Deposit (Affiliated)
251 NAIC T oo
25.2NAIC 2.
253 NAIC 3 ..
254 NAIC 4 ..o
25.5NAIC 5. .
258 NAIC 6 ...

25.7 Totals

. Other Issuer Credit Obligations (Unaffiliated)
26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3
26.4 NAIC 4 .
26.5NAIC 5.
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)
271 NAIC T e
27.2NAIC 2 ..
27.3NAIC 3.
27.4NAIC 4 .
27.5NAICS5. .
278 NAIC B ...

27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -
Guaranteed
281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.

284 NAIC 4 ..ot

285 NAIC S ..o

28.6 NAIC B ...

28.7 Totals

. Agency Commercial Mortgage-Backed Securities -
Guaranteed
291 NAIC T oo
29.2NAIC 2.

29.3 NAIC 3 ..

294 NAIC 4 ..o
29.5NAICS5. .

29.6 NAIC 6 ...

29.7 Totals

. Agency Residential Mortgage-Backed Securities —
Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6

30.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed
BTANAIC T e
31.2NAIC 2 ...
B1.3NAIC 3 .o
BTANAIC A .ot
31.5NAICS ...
B1.BNAIC B ..o

31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)
321 NAIC 1 o
B32.2NAIC 2 ..t
B32.3NAIC 3 ..
324 NAICH4 ...
32.5NAICS ...
B32.8 NAIC 6 ...

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed
Securities (Affiliated)
33 NAIC T e
33.2NAIC 2 ..o
33.3NAIC 3 ...
33.4NAICH4 ...
335 NAICS ..o
338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...

o oo
o o o
o o o

B44NAICH ..o 0 0 0
BA45NAICS ..o [0 0 0
S4B NAICE ..o 0 0 0
34.7 Totals 0 0 0

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)

A3 1NAICT

43.2NAIC 2 ...

433 NAIC 3 .o
43.4NAICA ..o

43.5NAICS ...

436 NAICK ...

43.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

A4 1NAICT
442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ...

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)

A5 1NAICT
452NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
46.5NAICS ..o
466 NAICK ...

46.7 Totals

o oo

o o

o o o

o o

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)

A7 ANAICT

47.2NAIC 2 ...

A73NAIC 3 .o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ...

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals

o o o

o o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals




GLIS

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year

B2 ANAIC T e [(c) IR (VN A 2,342,686 |...ccvnnvnn 1,825,237 | 3,421,574 |.....coe. 1,299,493 ..o 0 o 8,888,990 O e XK [ XK [ 8,888,990

52.2NAIC 2 ... N 621,572 |.... .. ...621,572 |.. RO . . . ..621,572 |..

52.3NAIC 3 ..cooviiiineeneeneeneeneeneeseeeeend () v 0 0

524 NAIC A ...t () e 0 e 0

52.5NAICS ... (d) il O 0

52.6 NAIC 6 ... N 0
52.7 TOtalS eooeeeeeeeeeeeeeeseseee e e O o 2,964,258 |..............1,825,237 |............... 3,421,574 |............... 1,299,493 [
52.8 Line 52.7 as a % of Col. 7 0.0 31.2 19.2 36.0 13.7
53. Total Bonds Prior Year
B3ANAICT (e seeneene O e 1,158,389 [ (] 2,340,395 |....cocooee 1,311,118

53.2 NAIC 2
53.3NAIC 3 ...
53.4NAIC4 ...
53.5NAICS ...
53.6 NAIC6 ...

53.7 TOtalS ..o e O o 1,158,389 oo (V) 2,340,395 |.oienne 1,311,118
53.8 Line 53.7 as a % of Col. 9 0.0 24.1 0.0 48.7 27.3
54. Total Publicly Traded Bonds
541 NAIC 1 oo deeeeeeseeneenneenes O o 2,342,686 |...............1,825,237 |......c..c.... 3,421,574 |............. 1,299,494 | 0 e 8,888,991 [ 935 | XK e XX e e 8,888,991
542 NAIC 2 ... ...621,572 |.. ..621,572 |..

B54.3NAIC 3 ...ooiiiciieineenneneeeeeseeseesneesd|eeseneseneseneneneeenes O foncenciiecieiens O e O 0 e O e O .0
544 NAIC4 ... 0.
545 NAICS ....oviiciieineenneneeeeseeseeseesdfeeseneneneneseneneens O fonciciecieieen O e O 0 O e O 0 Joeererrerreneenn 000 [ X s o XK e 0

54.6 NAIC 6 .
54.7 TotalS ..o e O e 2,964,208 .nll01,820,237 |.lnn3,421,574 01,200,404 |l O 9,510,563 0 [ XK [ XXX o 9,510,563
548 Lineb4.7asa % of Col. 7 ......ccceevrennn.
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52

55. Total Privately Placed Bonds
55.1 NAIC 1
55.2NAIC 2 ...
55.3 NAIC 3 ...
55.4 NAIC 4 ...
55.5NAIC 5 ...
55.6 NAIC 6
55.7 Totals ..o
55.8 Lineb55.7asa % of Col. 7 ......cccecvennn.
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0

(a) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$  .....ccccccvvvvvnnnne 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
Total foreign exchange change in book/adjusted carrying value ...................
Deduct current year’s other-than-temporary impairment recognized ............

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

Statement value at end of current period (Line 10 minus Line 11)

...................... 521,659

................... 1,206,162

126,031

...................... 521,659

................... 1,206,162

126,031

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



(1=

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 1

Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
91282C-FY-2 ..... US TREASURY NOTE 3.875 2029 .... ... 1A ... ...648,0 |... ..648,380 |.. .0 . . L0 [0 3.875 |...... 3.983 . ...04/01/2025 ... |....11/30/2029 ...|.
91282C-JX-0 ..... US TREASURY NOTE 4.000 2031 .... 1A ... ... 106,235 |... . 106,167 |.. e [ (68) |0 [0 4.000 |...... 3.793 ....09/02/2025 ...|....01/31/2031 ...|.
91282C-Hii-4 ..... US TREASURY NOTE 4.125 2030 .... 1A ... .. 102,535 |... ..102,443 |.. e e (92) |0 0 4.125 |...... 3.584 ....10/22/2025 ...|....08/31/2030 ...|.
912820-K0-3 . US TREASURY NOTE 4.375 2034 . 1A 364,337 ..364,013 .0 | .4.375 .. 4.260 ...03/06/2025 .. .05/15/2034 ..
91282C-JJ-1 US TREASURY NOTE 4.500 2033 . 1.A 516,965 ..516,471 .0 | .4.500 ..4.355 ....04/16/2025 .. 11/16/2033 ..
91282C-KN-0 ..... US TREASURY NOTE 4.625 2031 ... 1A ... ... 353,652 |... ..353,173 |.. 0 e (479) |0 [0 4.625 |...... 4.481 ...01/28/2025 ...|....04/30/2031 ...|.
91282C-MM-0 ..... US TREASURY NOTE 4.625 2035 A e 485,805 485,413 |.ovvviiiiiinenns 0 Jooeeeeeeee e () |0 o0 s 4.625 |...... 4.378 ...07/30/2025 ...|....02/15/2035 ...
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 2,577,615 2,550,000 2,615,771 2,576,060 0 XXX XXX XXX XXX 2,605, 184
114894-20-1 ..... BROWARD CNTY FL ARPT 3.477 2043 ......covvvvvvviiiinnns |oeeeeees s LLEFE L 384,474 | 475,000 [veveeiiiiiinnns 402,786 |....evvennnnnnnen 389,067 [....evvvvnnnnnnen [V R+ T/ PPN | B RO | I RN 3.477 |...... 5.003 ...06/01/2024 ...|....10/01/2043 ...|.......cceens 483,258
167560-PL-9 ..... CHICAGO IL WTR 5.720 2038 .. 1.BFE ..|.. ... 101,338 |... ...100,000 |... 103,822 |.... ..101,238 |.. e e (B4) |0 0 5.720 |...... 5.662 ....06/01/2024 ...|....12/01/2038 ...|. 102,860
544445-BD-0 ..... |LA CA DEPT OF ARPT 3.887 2038 . .. 1.C FE 886,480 1,000,000 |. ..931,860 |. ..895,763 .0 | .3.887 ..5.002 ...06/01/2024 . .05/15/2038 .. 1,019,435
576000-G9-8 ..... MA SCH BLDG AUTH 3.385 2040 .... ....1.0 ... ..236,997 |... ...285,000 |... 235,869 |.... e el 800 |0 0 3.39 |...... 5.105 ....10/09/2025 ...|....10/15/2040 ...|.
576000-G8-0 ..... MA SCH BLDG AUTH 3.395 2040 . ... 1AL ...190,000 |... ... 156,788 |.... . .. 0| 3.39%5 5.114 ....10/09/2025 ...|....10/15/2040 ...|.
59334D-RK-2 .| MIAMI-DADE CNTY FL WTR 3.490 2042 ... .. 1.D FE 115,000 |. ...94,706 93,505 .0 | .3.490 ..5.238 ... 12/17/2025 .. .10/01/2042 ..
50334D-RL-0 MIAMI-DADE CNTY FL WTR 3.490 2042 .SD.. .. 1.D FE .. 179,879 . 178,878 .0 | .3.490 ..5.238 ... 12/17/2025 .. .10/01/2042 ..
80168F-MG-8 ..... SANTA CLARA CA WTR 3.369 2027 . ... .. 1.B FE .. .695,723 . 685,608 .0 | .3.369 ..4.948 ...06/01/2024 . .06/01/2027 ..
880558-AR-2 ..... TN SCH BLDG AUTH 3.479 2028 .... .SD.. .. 1.B FE .. ..495,145 ..487,368 .0 | .3.479 ..4.687 ...06/01/2024 . .05/01/2028 .. .
914639-KY-4 ..... UNIVERSITY OF NEBR 3.037 2049 . .. 1.CFE ..|.. . . . 241,237 |.... ..246,438 |.. 0 1,929 |0 [0 3.037 |...... 5.001 ....07/02/2024 ...|....10/01/2049 ...|. 340,087
928172-78-5 ..... VA PUB BLDG 3.273 2040 ......cccceeeiiiiiiiiiiiiiiiiiii e i LABFE L 207,582 |.ueeeiiiiiienns 380,000 |..evvviiiiinnnns 319,755 |oovveiiiiiineees 302,896 |......oevvenenns 0 e 3438 |0 o0 e, 3.278 |...... 5.356 ...06/01/2024 ...]....08/01/2040 ...|.............. 386,219
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 3,729,070 4,300,000 3,857,570 3,774,762 0 XXX XXX XXX 28,490 124,695 XXX XXX 4,376,258
023135-A0-9 ..... AMAZON.COM INC 4.950 2044 .......ovvvvvnnniiiiiininns foeeeeee s LTEFE s 1,064,716 [....ceevnennn 1,150,000 |....ccvvvnnnns 1,106,978 |..cevvennnnnns 1,066,226 |...ovvvennnnnne 0 Jooeeeeeeen 1,510 [eveiiiiiiiiinnnnd0 o0 s 4.950 |...... 5.656 | D .euvvnn |ooeeeiiiiind A1 [ 56,925 |....05/21/2025 ...|....12/05/2044 ...|........... 1,178,462
24703T-AH-9 ..... DELL 6.200 2030 ..2.BFE ..|.. ..319,842 |... ..319,613 |.. 0 e (229) |0 0 6.200 |...... 4.641 ....12/10/2025 ...|....07/15/2030 ...|.
857477-CF-8 ..... STATE STREET VAR 2029 .. 1.D FE .. 419,120 . 418,887 .0 | .5.684 ..4.39 ... 12/12/2025 .. 1172172029 ..
928668-CX-8 ... VOLKSWAGEN 4.850 2030 ... .. 2.A FE .. 301,980 . ..301,958 .0 | .4.850 .. 4.749 ....12/10/2025 .. .09/11/2030 .. .
98459L-AC-7 ..... YALE UNIVERSITY 2.400 2050 L 1AFE ... .. 297,599 |... ..301,446 |.. L0 3524 0 0 2.402 |...... 5.019 . 1172772024 ... ....04/15/2050 ... |.
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated) 2,403,257 2,620,000 2,432,948 2,408,130 0 4,550 0 0 XXX XXX XXX 22,043 68,214 XXX XXX 2,682,050
0489999999. Total - issuer credit obligations (unaffiliated) 8,709,942 9,470,000 8,906,289 8,758,952 0 32,704 0 0 XXX XXX XXX 71,987 283,969 XXX XXX 9,663,492
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 8,709,942 9,470,000 8,906,289 8,758,952 0 32,704 0 0 XXX XXX XXX 71,987 283,969 XXX XXX 9,663,492
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL .3,035,010 1B..$.. 1,577,110 1C..$ .. 691,270 1E.$ ... 1,455,293 1F .8 i 0 1G..8 i, 0
1B 2A.. ....301,958 2B..$ .. ....319,613 2C..$ ..
1C 3A.. ...0 3B..§.. ...0 3C.$..
1D 4A .. .0 4B..$.. .0 4C.$ ..
1E 5A ... .0 5B..%.. .0 5C..$..
1F 6.... 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
04248N-AA-1 ..... ARMYHW 2005 1A 5.524 2050 .......ccevunniiiiinnnnnnnninns fooneeneeieennes CADFE i 753,530 [o..iiiiinnnnns 564,632].......00unnnns 584,351 .. ccuunnnnnnnns 751,609 [...oivivinnnnns [/ (3,099) |.eeveenniiinnnns [ 0 [..... 5.524 |...... 3.520 | e oo 1,386 [.oooivennnnnns 31,190 |....11/27/2024 ...|....06/15/2050 ...{......... 590,974 |....ooennnn.
1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 753,530 564,632 584,351 751,609 0 (3,099) 0 0 XXX XXX XXX 1,386 31,190 XXX XXX 590,974 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 753,530 564,632 584,351 751,609 0 (3,099) 0 0 XXX XXX XXX 1,386 31,190 XXX XXX 590,974 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1889999999. Total - asset-backed securities (unaffiliated) 753,530 564,632 584,351 751,609 0 (3,099) 0 0| XXX XXX XXX 1,386 31,190 XXX XXX 590,974 | XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 753,530 564,632 584,351 751,609 0 (3,099) 0 0] XXX XXX XXX 1,386 31,190 XXX XXX 590,974 | XXX
2009999999 Total long term bonds - issuer credit obllgatlons and asset -
backed securities 9,463,472 10,034,632 9,490,640 9,510,561 0 29,605 0 0 XXX XXX XXX 73,373 315,159 XXX XXX 10,254,466 XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. W8 .0 DS 751,609 1E .8 e 0 1F.S e, 0 1G.8 i, 0
1B 0 2B.. .$ ...0
1C 0 3B.. .8 .0
1D 0 4B.. .8 .0
1E 0 5B.. L8 .0
1F ...0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-FY-2 ......... US TREASURY NOTE 3.875 2029 ....04/01/2025 ... |UNDEFINED .... ....648,09 |.... ....8,442
91282C-JX-0 . ..|US TREASURY NOTE 4.000 2031 ... ...09/02/2025 ... [BMO ..... . 106,235 ... 331
91282C-Hil~4 ........ |US TREASURY NOTE 4.125 2030 .. ...10/22/2025 .. |BIO .. .102,535 ...5%
91282C-K0-3 . .. | US TREASURY NOTE 4.375 2034 ... ...03/06/2025 ... [ VARIOUS . 364,337 .4,829
91282C-JJ-1 . .. | US TREASURY NOTE 4.500 2033 ... ...04/16/2025 ... [ VARIOUS .516,955 .9,636
91282C-KN-0 ........ | US TREASURY NOTE 4.625 2031 ... ...01/28/2025 .. | NOMURA .. . 353,652 3,980
91282C-MM-0 ......... US TREASURY NOTE 4.625 2085 ...iiiuuuuniiiiiuuunsiisiiuuussiesiiisuesseesttasissseseessusseessessnasseseessnnssseseesnnsssesneennns ...07/30/2025 ... [VARIOUS .... .... 485,805 |... ... 9,770
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 2,577,615
576000-G9-8 ......... MA SCH BLDG AUTH 3.385 2040 ....10/09/2025 ... | EXCHANGE ... 235,997 |....
576000-G8-0 .........|MA SCH BLDG AUTH 3.395 2040 ...... ...10/00/2025 ... | EXCHANGE . 167,170
59334D-RK-2 . .| MIAMI-DADE CNTY FL WTR 3.490 2042 . ... 12/17/2025 ... | EXCHANGE .. .. 93,473 ..
59334D-RL-0 ......... MIAMI-DADE CNTY FL WTR 3.490 2042 ....iiiriuiiieiinnnnseernnnnnaeeennnnaaasaernnnnsaseennnnnaseennnnnnssseennnnnnseennnnnnns ...12/17/2025 ... | EXCHANGE ....178,818 |.... 220,000
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 665,458 810,000 0
023135-A0-9 ......... ANAZON.CON INC 4.950 2044 ...05/21/2025 ... [CITIGROLP ... 1,064,716 |-...
24703T-AH-9 . ..[DELL 6.200 2030 ............ ...12/10/2025 ... [CITIGROWP .... . 319,842
857477-CF-8 . ..| STATE STREET VAR 2029 . ...12/12/2025 ... |BANK OF AMERICA 419,120
928668-CX-8 ......... VOLKSWAGEN 4.850 2030 ... ...12/10/2025 ... [ SUSQUEHANNA ....301,980 |....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,105,658 2,150,000 38,664
0489999999. Total - issuer credit obligations (unaffiliated) 5,348,731 5,510,000 76,248
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 5,348,731 5,510,000 76,248
0509999998. Total - issuer credit obligations - Part 5
0509999999. Total - issuer credit obligations 5,348,731 5,510,000 76,248
1889999999. Total - asset-backed securities (unaffiliated) 0 0 0
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 0 0 0
1909999998. Total - asset-backed securities - Part 5
1909999999. Total - asset-backed securities 0 0 0
2009999999. Total - issuer credit obligations and asset-backed securities 5,348,731 5,510,000 76,248
4509999997. Total - preferred stocks - Part 3 0 XXX 0
4509999998. Total - preferred stocks - Part 5 XXX
4509999999. Total - preferred stocks 0 XXX 0
5989999997. Total - common stocks - Part 3 0 XXX 0
5989999998. Total - common stocks - Part 5 XXX
5989999999. Total - common stocks 0 XXX 0
5999999999. Total - preferred and common stocks 0 XXX 0
6009999999 - Totals 5,348,731 XXX 76,248
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion Recognlzed (10+11-12) | Value Date Disposal |on Disposal| Disposal Year Date
59334D-LS-1 ... MIAMI-DADE COUNTY FL VATER & SEVER ... . 12/17/2025 .| JEFFERIES ...272,291 ... 335,000 ... 272,301 |.... ) R 2,116 |... 2,16 [ 0 .. 11,692 -.10/01/2042 .
576000-XQ-1 .. | ST OF MA SCH BLDG 3.395 2040 ..10/09/2025 . | BANK OF AMERICA ... ...393,167 ... 475,000 ].... 388,132 |.... ...0 ............ 2,786 |.... e 2,786 | 0 ... 16,126 |.. 10/15/2040 .
0049999999 Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 665,458 810,000 660,433 663,698 0 4,902 0 4,902 0 668,599 0 (3,141) (3,141), 27,818 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 665,458 810,000 660,433 663,698 0 4,902 0 4,902 0 668,599 0 (3,141) (3,141) 27,818 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 665,458 810,000 660,433 663,698 0 4,902 0 4,902 0 668,599 0 (3,141) (3,141), 27,818 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX
0509999999. Total - issuer credit obligations 665,458 810,000 660,433 663,698 0 4,902 4,902 0 668,599 0 (3,141) (3,141), 27,818 XXX
04248N-AA-1 .. TARMYHN 2005 1A 5.524 2050 .....cvervevevereineecnannes [..12/16/2025 . TSINK PHT @ 100.0000000 ... 10,458 10,458 |.... .. 13,957 |.... 13,979 0 e, (1,763)).... L (1,763) | 012,216 | 0 e (1,758)]..cccnenn (1,758)].... ... 435 [..06/15/2050
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 10,458 10,458 13,957 13,979 0 (1,763) 0 (1,763) 0 12,216 0 (1,758) (1,758) 435 XXX
1889999999. Total - asset-backed securities (unaffiliated) 10,458 10,458 13,957 13,979 0 (1,763) 0 (1,763) 0 12,216 0 (1,758) (1,758) 435 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 10,458 10,458 13,957 13,979 0 (1,763) 0 (1,763) 0 12,216 0 (1,758) (1,758) 435 XXX
1909999998. Total - asset-backed securities - Part 5 XXX
1909999999. Total - asset-backed securities 10,458 10,458 13,957 13,979 0 (1,763) 0 (1,763) 0 12,216 0 (1,758) (1,758) 435 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 675,916 820,458 674,390 677,677 0 3,139 0 3,139 0 680,815 0 (4,899) (4,899), 28,253 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 675,916 XXX 674,390 677,677 0 3,139 0 3,139 0 680,815 0 (4,899) (4,899) 28,253 XXX




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance

US BanK ..cviveeiiiciiiciiiciiisn s SAINT PAUL, MN oo [ envenens foreiiiiiiiin foviiiiiiiiciiciiiiis | oo, 6,570 |..
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX
0199999. Totals - open depositories XXX XXX 0 0 6,570
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0
0399999. Total cash on deposit XXX XXX 0 0 6,570
0499999. Cash in company's office XXX XXX XXX XXX

1. January....)o. 172,838 4
2. February...|.iiiis 177,417 5.
3.  March 3,477 6

7.
8. August
9. September

10. October.
, 11.  November...
34,177 12.  December

E28




6¢d

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
31846V-56-7 ....... |FIRST AM GOVT 0B FD O Z 1euuuuniiiiiuunniiiittat st et e eat e s e et ea e e e e e e e e e e e e e e e e e e e e s e e e s e e e e s e e e e e e e e e e e e e e e e e e e s bt e e e e e b e e e e ra b e e e erees R TN R 12/01/2025 ..ivvvvvnn v 3510 eeeniiiiiiiiiies i e 126,031 [ooiieeiiiiiiiiien e 0 [ 2,042
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 126,031 0 2,042
8589999999. Total cash equivalents (unaffiliated) 126,031 0 2,042
0 0

8599999999. Total cash equivalents (affiliated) 0

126,031 0 2,042

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OPPORTUNITY LIFE INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate alien and other

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E30
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