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GROUP

m Och-Ziff has four core businesses inthe U.S., Europe and Asia
m Investment professionals across all businesses collaborate on research, industry views and investmentideas
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! As of September 1, 2015 unless ctharwise noted
The infermation contaimed herein is estimated based on unaudited data. Mumbers are subject ta reunding

* AUM information represents assets under management of 02 Management LP and is affdiates imvestad in each of the strategles shown as of July 1, 2015. The AUM information incledes combined assets imeested through mui-strategy funds and accounts, which
engege im more than ane of the strategies shown, essets mvested through funds or eccounts dedicated to & single strategy and CLOs. Strategy allecations of muhi-strategy funds and eccounts change over time and there can ba no assurance that the information
showm will nat change materially. AUM informatian for funds and accours engaging in multiphe sirategies has beon calculated by adjusling to exclude levarage based an the Tollowing assumptions: ConvertiblyTarivative Arbitrage gonerally assumes a leverage
ratio of 21 and Partfolio Finance, which is o sub-siratagy of ComverdibleyDerivativa Arbitrage, assumes a levarage ratio af 101, which approximates the historic leverage in these strategies. Synthetic Structured Credit, which is a sub-strategy of Structured Cradit,
assumes @ leverage ratio of 5:1. Share Class Lang/Short, which i a sub-strategy of Long/Short Equity Special Situations, assumes a leverage ratio of 3:1 for Asia and 10:1 for Evrope. Certain non-racourse financing subsidiaries reflact capial at risk rather than the
gross long market value of these entities, given the non-recourse neture of these antities. AUM information (i) is presented gress of sccrued incentive comparsatian, (il for funds end accounts engaging in multiple strategies does not include capial allocated to

cash and (i} includes Invested capital plus unfunded commitments. The Investment Manager may determine that the characterstics of 8 pamticular (rvestment (l.e, risk, exposure, asset class, or other characteristics| are best represented by more than one
strategy. In tharse situations, an investmant may be divided into more than ana sirategy for purposes of this presentation
OCH-ZIFF CAPITAL MANAGEMENT GROUP 3
CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. 6(g) DEB-SDNY-0050485
CONFIDENTIAL SDNY_GM_00196679

EFTA01361336



