“Weighted Average Fixed Rate Coupon™ On any date of determination, with respect 1o any Collateral
Obligations that bear interest at a fixed rate other than Defaulted Obligations, Deferring PIK Obligations and Equity
Securities, the weighted average coupon (expressed as a percenlage) thereol obtained by (i) multiplving the
Aggregate Principal Balance of each such Collateral Obligation by the current interest rate of such Collateral
Obligation. as of such date. (i) summing the amounts determined pursuant to clavse (i), (i) dividing such sum by
the Aggregate Principal Balance for all such Collateral Obligations and (iv) adding to such percentage. the fraction
{expressed as percentage) obtained by dividing (a) the Gross Excess Spread, if any, as of such date by (b) the
Agoregate Principal Balance for all such Collateral Obligations., With respect to a Partial PIK Obligation, only the
portion thereol currently paving interest shall be included in clause (i) above.

“Weighted Average LIBOR Spread™ On any daie of determination, with respect to any Collateral
Obligations that bear interest al a Noating rate other than Delanlied Obligations, Deferning PIK Obligations and
Equity Securities, the weighted average spread (expressed as a percentage) thereol obtained by (i) multiplving the
Aggregale Principal Balance of each such Collateral Obligation by (x) with respect 1o each such Collateral
Obligation which bears mieresi at a mie based on LIBOR, the spread o LIBOR for such Collaleral Obligation as of
such date or (v} with respect to each such Collateral Obligation which does not bear interest at a rate based on
LIBOR as of the relevant date, the current interest rate on such Collateral Obligation minns the LIBOR rate in effect
as of such date (or, if the documentation for such Collateral Obligation specifics a designated spread to LIBOR and
such spread is less than such difference, such spread), (1i) summing the amounts determined pursuant to clase (i),
(iii) dividing such sum by the Aggregate Principal Balance for all such Collateral Obligations and (iv) adding to
such percentage the fraction (expressed as a percentage) obtained by dividing (a) the Gross Excess Coupon, if any,
as of such date by (b) the Aggregate Principal Balance for all such Collateral Obligations, With respect to each
Collateral Obligation that is a Revolving Loan, the amount determined for purposes of clause (i) above will be the
sum of the amount caleulated as described in (i)(x) or (v} above for the funded portion of such Collateral Obligation
and the unfunded principal balance thereof multiplied by the applicable commitment fee rate or spread pavable with
respect o such unfunded portion. With respect to a Partial PIK Obligation, only the portion thereofl currently paving
interest shall be included in clause (i) above.

“Weighied Averge Life Test™ A test that will be deemed satishied as of any date of determination il the
remaining weighted average life of the Collateral Obligations (other than Defaulted Obligations and Deferring PIK
Obligations) as of such date is less than or equal to the number of years (including any fraction of a vear) between
such date and January 18, 2017,

“Weighted Average Rating™: As of any date of determination, the number obtained by (i) multiplying the
Agpgregate Principal Balance of each Collateral Obligation (other than Defaulied Obligations and Delerring PIK
Obligations) by the applicable Moody 's Rating Factor for the related Obligor; (i) summing the product obtained in
clamse (i) for all Collateral Obligations (other than Defaulted Obligations and Deferring PIK Obligations) and
{1ii) dividing the sum obtained in clause (i) by the Aggregale Principal Balance of all Collateral Obligations (other
than Defaulted Obligations and Deferring PIK Obligations),

“Zero-Coupon Obligation™ A debt obligation that, based on its terms at the time of determination. does
not make periodic pavments of interest. A Zero-Coupon Obligation will not include an obligation that is a PIK

Obligation.
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