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Evolution of Weighted Average Spread Class D Overcollateralization Cushion 
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Collateral Type Top S&P Industries 
Second Lien Loan 

Senior Secured Loan - 4% 

First Lien Last Out 
5% 

Senior Secured Loan 
91% 

As of July 22, 2015 unless otherwise noted 
OZI.M Funding II, Ltd. closed on November 1.2012 
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Class 0 0/C Class 0 0/C Limit 

Other 1231 
37% 

UdItles 

Lodging and Casinos 
10% Health Care 

9% Business Equipment 
and Services 

7% 
Financial 

-Intermediaries 
7% 

Leisure Goods/ 
Activities / Movies 

6% 

Radio and 
Television 

5% 

Retailers (except 
food and drug) 

6% 

. ` Telecommunications 
5% 
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