Och-Ziff Loan Management
OZILM Fundjng V, Ltd.!

OCH-ZIFF

CAPITAL
MANAGEMENT
GROUP

Evolution of Weighted Average
Rating Factor

Evolution of Weighted Average Spread

Class D Overcollateralization Cushion

3400 - 5.0% 1M1% 4
48% - . 110% -
1 1 e
,. w —M 109% -
46% -
3000 1 108% -
4% 107% |
2800 - .
42% 106% -
1 gt |
25600 --\—.--""*-— 40% 105% -
2,400 18% 104% -
DD D DD D6 60 B DD DD DD DD 0 0 T R A A R I TP ST
@* ?ﬁ‘éﬁl F *_.:b.‘p ,:;ﬁ.q Qﬁ'ﬁa & o @"ﬁ' ) .&'ﬁ\ﬁ" o @* o @ﬁ"' 5\‘5‘ ~,_,|~h \‘P’ o ,E_G"‘Qa N £ Yﬁ“;j" 3@ o ‘#{b *? ‘}'f" 3@ o ?;:-Q’%ﬁq 'béﬁa Eﬁ‘ﬁa ,}* & '&f‘ 3@ *_-.‘3‘
WARF WARF Limit m— W05 WAS Limit Class O O/C Class O 0/C Limit
Collateral Type Top S&P Industries

Senior Secured Loan —
First Lign Last Qut
1%

&%

Senior Secured Loan
91%

Az of July B, 2015 unless otherwise noted.
" OZLM Funding ¥, Ltd, clesed on December 17, 2013

Second Lien Loan

Businass Equipmant and Sarvices

8% Lodging and Casinos
| %

Leisure Goods / Activities / Movies
Other {23) %%
& Financial Intermadiaries

6%

Health Care
6%

Electronics / Electrical

Equipment Leasing

1% b
Publishing Hetailers jexcept
5% Talacommunications food and drug)

e 6%

OCH-ZIFF CAPITAL MANAGEMENT GROUP

COMFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

28

DB-SDNY-0075433
SDNY_GM_00221617

EFTA01378270



