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Och-Ziff Capital Management Group

&
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

A leading global institutional alternative asset manager

Profile Assets Under Management Across Four Primary Global Business Units':

Founded 1994

AUM (hillions) $46.1 . Real Estate, Energy

Employees 638 AUM: $25.2 billion AUM: $16.6 billion AUM: $2.3 bill Private Investments
= w3 DITTlON AUM: $3.2 billion

Investment Professionals 182

Key Attributes

Global Footprint In Eight Offices Worldwide:

m  Seekto achieve consistent,
positive absolute returns across
market cycles

m  Opportunistic and value-oriented
approach to capital allocation

m Expertise across multiple
strategies and geographies

= Institutional quality risk
management

As of September 1, 2015 wnless otherwise nated
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"As of July 1, 2015. Please see page 3 for additional information regarding the Firm's AUM information.
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Vi
Och-Ziff Capital Management Group OCH-ZIFF

CAPITAL

Multi-Strategy Approach B ACEMENT

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 investment ideas

Och-Ziff Capital Management Group AUM: $46.1 billion'

Convertible / Real Estate and
Och-Ziff Credit Strategies Equities Derivative Other Private
$16.6 billion? $25.2 billion? Arbitrage Investments
$2.3 billion? $3.2 billion?

Managemant changes m Mathematical approach  m Multiple property typas

Opportunistic Credit Institutional Credit Strategies w Capitalstructurechanges  w Hedgingof creditand  w Direct equity
| | Sl}il'l-li}ffﬁ"spli!-ﬂrrs- currancy m Joint ventures
T Singl dit
m Racapitalizations/ " a:;i;;:m pany cracl = REITs/REOCS
e e B s et Customized raorganizations u Relativevalue of differert ™ COrporate divestitures
P g Solutions m Lliguidations/divestitures structured products  Structured capital
. . solutions
m Corporate distrassed and m Active stratagies across = Senior secured loans m Commingled lnan vahicles m Share class discrepancies
appartunistic invasting securitized products managedin a CLO structure o Senior secured loansin » Mergersitenderoffers [ LILT::};T;;E:;EH
m Otherdislocated singla name m Asset-basad securitias separate accounts m Proxy contests
slratagias and loans [ ] _Enargyand
m Rights offeringsfexchange infrastructura
offars

" Mg of September 1, 3015 unless otharwise noted.

The information contained herain is estimated based on unaudited deta. Mumbers are subject to rounding.

! ALIM information represents assets under management of 0Z Management LP and its affiliates invested in each of the strategies shown as of July 1, 2015. The AUM information includes combined assets investad through multi-strategy funds and accounts, which
engage in more than one of the strategies shawn, assets invested through funds or accounts dediceted to a single strategy and CLOs. Strategy allocations of mult-strategy funds and accounts change over time and there can be na assurance that the information
shown will nat change materially. AUM information for funds and accounts engaging in multiple strategies has been calculated by adjusting to exclude leverage based on the following assumptions: Conwvertible/Derivative Arbitrage generally assumes a leverage
ratio of 3:1 and Portfolia Finance, which is a sub-strategy of Convertible/Derivative Arbitrage, assumes a leverage ratio of 1001, which approximates the historic leverage in these strategies. Synthetic Structured Credit, which is 8 sub-strategy of Structured Credit,
assumes @ lewerage ratio of 5:1. Share Class Long/Shot, which is 8 sub-strategy of Long/Short Equity Special Situations, assumes a leverage ratio of 3:1 for Asia and 1001 for Europe. Certain non-recourse financing subsidiaries reflect capital at risk rather than the
grose long market value of these entities, given the non-recourse nature of these entities. AUM information (i is presented gross of acerued incentive campensation, (i) for funds and accounts engaging in muftiple strategies does not include capital alloc ated to
cash and (i) includes invested capital plus unfunded commitments. The Investment Manager may determine that the characteristics of a parficular investment {i.2., risk, exposure, asset class, or other characteristics| are best represented by more than one
strategy. In these situations, an investment may be divided into more than one strategy for purposes of this presentation.
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OCH-ZIFF

A Differentiated Business Model N ARAEEMENT

GROUP

m Leading institutional alternative asset manager with $46.1 billion in AUM
Global Footprint m Established investment capability in all major markets
m Strong international presence with eight offices globally

m 21 years generating absolute returns for institutional investors
R d m Senior investment team has worked together for approximately 17 years at Och-Ziff
ecor m Disciplined, consistent investment and risk management processes

Proven Track

m Core focus on financial, operational and compliance-related controls
Inf m Third party verification processes
nirastructure m Operations, Legal and Compliance professionals are integrated into investment process

Institutional

m Comprehensive reporting about each portfolio on a regular basis
Tra nsparency m Qualitative and quantitative information about investment processes
m Regular meetings with investors

m Investments by partners and employees comprise 7% of Och-Ziff's AUM?
m Och-Ziff's partners receive a substantial majority of their compensation from
distributions tied to profitability

Alignment of
Interests

Az of September 1, 2015 unless otherwise noted.
U s of July 1, 3015
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OCH-ZIFF

CAPITAL

Table of Contents N ARAEEMENT

GROUP
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OCH-ZIFF

CAPITAL

Experienced Credit Manager A —

GROUP

Experience and Capabilities

Och-Ziff has extensive experience investing in leveraged loans, bonds and credit derivatives

Dedicated team of 61 credit investment professionals globally

Experienced in par, stressed and distressed segments of the fixed income market

Investment professionals across the capital structure regularly collaborate on research, industry views and investment ideas
Critical mass and global reach results in sourcing and purchasing opportunities for all clients

Ability to analyze all parts of a capital structure, focusing on downside scenarios, valuation and risk management

Successfully closed 12 U.S. CLOs with a total transaction value of approximately $7.0 billion

Led by Brett Klein, Head of U.S. Corporate Credit, and Donald Young, Senior Portfolio Manager, Institutional Credit Strategies,
with significant and broad expertise investing and managing loan, credit and CLO portfolios

Raised over $4.5 billion in dedicated credit funds'
Leveraged loan fund with TRS financing — launched in 2008 and successfully managed through the crisis
Managed credit vehicles with multiple structures through market cycles

Az of September 1, 2015 unless otherwise noted.
" Includes committed capital which has not been irvested. Amount raised does not include assets externally managed by an effiliated investment adviser pursuant to a joint verture arrangement for the period from 2001 through 2004
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ICS — Overview

OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

Launched in May 2012, Institutional Credit Strategies (“1CS”) is Och-Ziff’s asset management platform that
Invests in performing credit via CLOs and other customized solutions for clients

Institutional Credit Strategies

Growth in Och-Ziff ICS AUM ($ billion)

m Leverages Och-Ziff's:
— Extensive, global corporate credit expertise

— Multi-strategy platform, including in-house
fundamental research across industries and
asset classes

— Robust risk management and operational
infrastructure, both core to Och-Ziff

m Today, Och-Ziff manages over $6 billion of loans,
including 12 CLOs, an institutional income fund
and customized solutions

10

$h.2
b

2011 2012 2013 2014 1-Aug-15
AN in CLOs AUM in Customized Solutions

AUM in Loan Funds === MNumber of Vehicles

ICS has a robust and integrated loan management platform with proprietary technology and processes

As of September 1, 2015 unless otherwise noted.
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OCH-ZIFF
ICS — Global Team N ARAEEMENT

GROUP
ICS Investment Committee — U.5. ICS Investment Committee — Europe
David Windreich—EMD, Haad of U.5. and European Investing, Member of Partner Management Committae Brett Klein—EMD, Head of U.5. Corporate Credit
Harold Kally— EMD, Haad of Global Convertibla and Dertvative Arbitrage and Risk Management, Membar of Partner Donald Young—MD, Senior Portfolio Manager, ICS - US.
Management Committes Adeal Shafiqullah—MD, Seniar Portfolic Managar, ICS — Eurape
Brett Klain—EMD, Head of U.S. Corparate Cradit Mathieu Clavel —MD, Head of European Corporate Cradit
Donald Young—MD, Senior Partfolio Manager, ICS - ULS. Taj Sidhu—M0D, Head of European Privata Investments
Brett Klein

Expeutive Managing Director

Fortfolic Management Global Corporate Credit Research Asian Research & Trading

LI.S. Research Tra 3 Professionals

Michzel Barnett Weal Goldman Jason Abbruzzese Jonzthan Abramson
Managing Director, Special Situations  Managing Director, Restructuring Retail U5 Loans
Donald Young Christapher Ballard Jozhua Eizanherger Scott Macklin Brendan McCourt Petar Palansky]
. lirgetor Resaurces Gaming, Lodging, Leisure Shipping, Financials 1.5, Credit Managing Director, Portfalio Structuning & Analytics
Mylas McGraavy Ryan Mingo Ed Moak Daniel Read Rebecca Lim
Ensrgy/ Power Technology, Media, Telacom Haalthears LS5 Credit Portfolio Analytics
Sam Newman Joshua Pinkerton Kristofer Rodgers Anna Song
Energy Industrials, Aerospace Energy Portfelio Analylics
Ross Rosenfalt Daven Shastri Robert Takscs Fierre Driant
Restructuring / Dacumentation Specialst Generalist Consumer # Ratail Portfodia Analylics
Jing Wu
Eystems Specialist
Mathigu Clavel Dylan Szymaneki Andy Paradis Francesco de Simone Rossi Julie Siegel
Managing Mirector, Financials Consumer £ Retai, Food & Beverage  Building Products, Gaming Managing Director, Ewapean Credit  Managing Directar, Legal
Pawel Pawlowski Hick Parkinson Iina Chen Gabrial Essers James Sutton
Enargy, Chemicals Technology, Media, Telacom; Cable  Healthcars, Industrials European Cradit Lagal / European General Cownsal
Eurgpe Kinali Joshi Daniel Bley
European Cradit Legal / Structuring
Deirdre Brady
Legal / Structuring

Global Systems and Financial Controls

Portfolio Finance Legal & Compliance

Operations & Accounting
9 Prafassionals 51 Professionals

141 Prafessionals

As of September 1, 2015
= E88i0ng igte

| he profe d on this pase dedicats g partion of thei
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G
OCH-ZIFF

CAPITAL

Extensive In-House Analytical Resources MANAGEMENT

GROUP

ICS — Collaborative Investment Approach

Investment Analysts Portfolio Manager ICS Investment Committee

Throughout the investment process, the Firm's extensive network of industry resources is utilized

Credit Selection Portfolio Management Credit Monitoring Transaction Compliance

m Leverage relationships with m |CS Team led by experienced m Dedicated credit analysts m Experienced collateral team
sponsors, advisors and loan and credit managers m Active consultation with m Legal expertise of the Och-
P m Benefit of global perspective global Och-Ziff industry Ziff team

m Global industry network to of managers across various specialists a Utilizes Wall Street Office
':;suen;'::hd'hg AncH A kRIS ot o ® In-house restructuring and proprietary in-house

m Dedicated corporate credit professionals systems
m Participation across markets group with full research, m Active and dedicated m Experience managing
m Diverse industry coverage :::;I;ﬁli:';i management corporate trading platform structured portfolios through

market cycles
m Daily meeting with analysts

and portfolio manager to

reassess investments and

review new opportunities

OCH-ZIFF CAFITAL MANAGEMENT GROUP 9
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Investment Process

G
OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

Idea Generation

Analysis

Investment

Maonitoring

ICS Team Investment analysts ICS Investment Committee Investment Analysts
®  Global footprint across all major markets B |[ndustry evaluation and assessment m L5 B Dedicated credit analysts
®  Core strategies across performing credit, ®  Financial modeling and frea cazh flow David Windreich ®  (Ongeing interaction with Och-Ziff industry
distreszed, special situations, structured and analysis Ll spacialists
private investments B  Assotvaluation and relative value analysis Brett Klein B In-housa restructuring and recovery
. . . Donald Youn i ilized i ituati
®  Active dialogue betwaan credit analysts, ®  Consultation with trading team to understand f Bxpartiseutiized in rakavant ssuakions
industry coverage and portfolio manager technical factors . ﬁp—}:: _ Portfolio Manager
rett Klein
®  [Critical mass and global reach results in : ®  Daily meeting with analysts and portiolie
i i i Portfolio Manager Donald Young ly g Iy p
unigue sourcing and purchasing Adeel Shafiqullah review
opportunitias B Daily mastings with analysts Mathiag Claval m  Surveillance of portfolio concentrations,
®m  Leverage relationships with sponsors and ®  Fina "':'_E’I-" Legal review and dl_scussm 4 Tajinder Sidhu exposuras and other risks
advisors ®  [ynamic process to reassess investments Aoproval required on all investmants ®  NMonitoring of collateral managemeant
and raview naw opportunities P i function and coordination of necessary legal
®  Solects bestinvestmentideas and identifies Ongoing review of structure and markat review
best cradit instrumant performance B |dentification of key issues at ICS Investmant
B Parforms scenario analysis to maximize risks m  Discussion of concentrations, spreads, Committea maatings
/ rewards exposuras, risks and recent trades .
g ICS Investment Committee
®  Parforms strass tasts to assass performance . i i
undar various ecanomic outcomas Execution m 0 nrgfmng review of structure and market
i . erformance
B Fortfolio Manager overseas axecution of all p ] ) )
T T TR TR o u E!IS cussion of concentrations, exposures,
o risks and recent trades
B Trade initiation after ICS Investmeant
Committee approval Porifolio Analytics Team
m  (Global network of trading relationships B In-house and third party systems utilized to

across credit platform ensures access to
deep markets and best lovels

track positions and monitor structural
compliance

The ICS Team generates ideas utilizing
their internal and external networks with a
focus on deep fundamentals

Research-driven, fundamental bottom-up
analysis focused on fundamentals,
gualitative and guantitative factors

B Systems perform parallel checks of all
indenture requiremeants and other obligations

fs of September 1, 2015 unless otherwise noted.
Mate: The investment and rick management process set forth above are provided for illustrative purposes only and may vary from investment to investment. This is a high-level overview of the risk-management framework; the sk management process may be
chamged and the actual steps in the risk management process may vary and may be substituted, supplemented or omitted.
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Investment Philosophy

G
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

ICS utilizes the broader Och-Ziff platform to enhance secutity analysis and consider relative value

Fundamental, Multi-Asset and Multi-Geography Approach

Monoline Loan Manager

Fundamental
Credit Investing

Och-ZiffICS

Public Equity Investing

Real Estate Private Equity

Energy Private Equity

Commaodity Volatility Trading

Global Reach and Relationships

Fundamental
Credit Investing

Monoline Loan Manager
Investment Capabilities

Och-Ziff ICS Investment

Capabilities

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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OCH-ZIFF

CAPITAL

Portfolio Risk Management, Systems and Financial Controls MANAGEMENT

GROUP

Core Component of the Business

Portfolio Monitoring

m Individual positions are monitored by the portfolio manager and investment analysts

m Formal Credit Agreement review process utilizing internal and external legal resources
m Stress testing and potential downside analysis

Indenture Compliance
m Portfolio Analytics Team performs review of portfolio concentrations, exposures and other borrower compliance on an actual and pro forma basis
m Och-Ziff proprietary systems perform parallel checks of all indenture requirements and other obligations

Risk Management Infrastructure
m Risk Management Committee reviews the portfolio regularly and formally meets on a weekly basis
— 0Overseen by Daniel S. Och, Executive Managing Director and Chief Executive Officer, and comprised of:

— David Windreich, Executive Managing Director and Head of U.S. and European Investing;
— Joel Frank, Executive Managing Director, Chief Financial Officer;
— Harold Kelly, Executive Managing Director and Head of Global Convertible and Derivative Arbitrage and Risk Management;
— Zoltan Varga, Executive Managing Director and Head of Asian Investing;
— James 0'Connor, Executive Managing Director and Head of Business Management and Portfolio Finance;
— Boaz Sidikaro, Executive Managing Director and Head of U.S. Equities;
— Sean Rhatigan, Executive Managing Director and Senior Controller;
— James Levin, Executive Managing Director and Head of Global Credit;
— Wayne Cohen, Executive Managing Director and Chief Operating Officer;
— Adrian Croxson, Executive Managing Director and Head of European Equities;
— David Becker, Executive Managing Director, Chief Legal Officer; and
— Kenneth Perry, Managing Director and Head of Risk Management

m Dedicated Risk Management Analytical Group comprised of four professionals

m 51 professionals in Legal and Compliance teams

Systems and Financial Controls
m Daily reconciliation with Trustee
m Dedicated loan settlement function

fs of September 1, 2015 unless otherwise noted.
Maote: The investment and rick management process set forth above are provided for illustrative purposes only and may vary from investment to investment. This is a high-level overview of the risk-management framework; the sk management process may be
chamged and the actual steps in the risk management process may vary and may be substituted, supplemented or omitted.
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Och-Ziff’s Proprietary Management System

O
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

m Och-Ziff's proprietary ICS Loan Asset Management System monitors eligible loans

— Data is constantly updated from market sources and credit analysts in order to maintain a dynamic database of loan details
and company fundamentals
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OCH-ZIFF

CAPITAL

Och-Ziff’s Proprietary Management System (cont.)

GROUP

m Och-Ziff's proprietary ICS Portfolio Management System tracks portfolio composition and compliance criteria such as
concentration limits and collateral quality tests
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Och-Ziff’s Secure Investor Reporting Site

OCH-ZIFF

CAPITAL

MANAGEMEMT

GROUP

Och-Ziff’s secure investor reporting site provides investors with portfolio updates and critical

transaction documents

m Pre-effective date and ongoing monthly portfolio updates with asset level detail that includes:

— Facility name, ratings, spreads, industry, position sizing
m CLO indentures, offering circulars and other transaction documents
m Trustee reports

SRR E:g
T TP TR TR B
| Fie Edin Vetw Favorites  Tosls ek o
G Comest = P Salect
M-I
el #¥ Lpan anagessent LT
e . R Y J
P Portfole Sunmmary CZLM Fanding. Led
P a—— = Collaberal Obligations as of 000000000 We expet fo provide an spdated portfolo summary a3 of 10070000 on 000K
. . |comsistent with the schedube of Tnestee's report distribuSon.
s [l Faidere — i
CTLM Fuarding | - FLHP it ok Summvasry_003
alTirre) ool LM Pt ok Sy 0830 LB s
Frekerturs 5 FLHF _Postfoks Samsvary_for €10 By Colny Cougon | Semed | Flow Rate Wipady™s el
Cistribution & Trostes Roports e NaTe Colslersll Ctigatan Tow ] al Prirogsl Balancy b [- 1] =1} Stubed Muturiy | Protebllty Maling | S48 Pelig | S0 Pecovery Reing 54 iy Omsilication ooy s induniry Csification
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OCH-ZIFF

CAPITAL

ICS - CDmpEtitiVE Advantages MAMAGEMENT

GROUF

Over the course of a full market cycle, ICS seeks to generate alpha with less tisk through a combination of

m The U.S. and European ICS portfolio managers, Donald Young and Adeel Shafiqullah, collaborate to
source and execute upon investment ideas across a broad range of sectors, industries and regions

An Experienced, m Mr. Young has over 23 years of experience, while Mr. Shafiqullah has over 17 years of
Global Team experience, in the performing credit, CLO and leveraged loan space

m Senior investment professionals have managed capital through multiple credit cycles

m ICS leverages Och-Ziff's 61 credit investment professionals in New York, London and Hong Kong

PRETLGETGCLICIM w Fundamental approach with a focus on downside protection and optimization to avoid defaults
Investment m Active collaboration with global equities, energy, real estate and other strategy teams to enhance
Process underwriting capabilities

m Seek to identify most attractive risk/reward opportunities

An Active m Continuously evaluate credit quality, expected returns and portfolio liquidity

Approach — In 2014, Och-Ziff traded over $19.7 billion in U.S. corporate credit and $12.3 billion in U.S.
leveraged loans

As of September 1, 2015 unless otherwise noted.

OCH-ZIFF CAFITAL MANAGEMENT GROUP 16
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OCH-ZIFF

CAPITAL
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IV. Appendix
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Och-Ziff Loan Management LP

as Collateral Manager for Och-Zitf’s U.S. CLOs

OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

U.S. CLO Performance Summary!

DEAL

Initial Deal Size
i% millions)

Closing Date

Equity Size
(% millions)

Inception
To Date
Distributions
(% of Equity)?

Inception
To Date
Annualized
Cash on Cash?

Jr. Most 0O/C
Test Cushion?

Par Build
MNotional ($]2

Annualized Par
Build %2

0ZLM Funding

DZLM Funding 11

0ZLM Funding Il

0ZLM Funding IV

0ZLM Funding ¥/

DZLM VI

DZLM VI

DZLM VI

DZLM IX

DZLM Xl

DZLM X1

DZLM X111

Pastperformance is not illustrative or indicative of the perfermance of future U.5. or European CLO 5.
1 As of Saptember 1, 2015 unless otharwize noted.
*Ineludes all distributions through July 30, 2015,

510,70

56010

G00.00

621.25
824.75
622.25

510.50

511.60

653.25

A01.25

510.1

565.65

1ny2mz

111/2012
B6/27/2013
4/16/2014

6/26/2014

9/9/2014

312ms

B/6/2015

20/2m3

12/17/2013

12/22/2014

5/28/2015

5170

61.60

52.75

53.50
68.00
58.50

40.50

41.00

10.00

46.25

48N

48.65

59.89%

56.95%

57.30%
30.58%
25.02%
22.16%

8.29%

/A

51.68%

41.75%

13.77%

M/A

19.91%

20.77%
27.70%
24.42%

23.66%

26.01%

21.62%

/A

21.38%

26.41%

16.00%

5.38%

5.16%

3.79%

4.88%

4.44%

4.18%

4.17%

4.66%

4.51%

/A

5.32%

N/A N/A

6,323 532

5,807,757
4,310,888
2,460,348

1,321,863

892,132

84,499

NYA

1,692,615

3,849,811

559,333

N/A

0.42%

0t
0.51%
0.16%
0.18%
0.14%

/A

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM Funding, Ltd. MANAGEMENT

GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure (% millions) (Moody I Coupon Closing Date July 19, 2012

T 22 300000 YTV wT 'N.m_[;-,]" R i 21} ot
Class A-2 58,000,000 MR/AA L+3.25%

ClassB 7500000  NRA L+378%
ClassD 21,600,000 MR/BB L+ 6.10% Assets Par Amount %
Subordinated Notes 51,700,000 NR/NR Residual Floating Rate Assets 100.0

Deal Summary

Reinvestment Period July 22, 2016

Final Maturity July 22, 2023

Fixed Rate Assets 0.0

Structured Finance 0.0

Equity Distributions - e

Cumulative Annualized
Distribution Distribution Distribution 455, 70%
Date Distribution asa% of Par  asa % of Par Cash on Cash 0%
1/22/2013 3,743,411 1.2% 7.2%
CApos  28aas2
L 122ms 3485609

10/22/2013 3,171,730 1 .
4/22/2014 3,109,934

10/22/2014 2,522,048 3 J !
4/22/2015 2,731,036
1/22/2015 2,502 384

B0%
50%

5%
0% -
25% -
0% -
15% -
10%
5%
0%

40%
0%
20%

Annualized Cash on Cash
& BANE|NWNY

10%

RO P RO
N T - . G R
RS SRR RO S

B Cumulative Distribution M Annualized Distnbution Cash on Cash
As of July 14, 2015 unless otherwise noted.
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM FUﬂdiﬂg, Ltd.l MANAGEMENT

GROUP

Evolution of Weighted Average

Rating Factor Evolution of Weighted Average Spread Class D Overcollateralization Cushion

3,000 5.5% 112%

7,800 -""'\-/M\-—‘__‘_,-.__..—-—--— 0%

2 800 0% - -

2.700 J\\_“—’\—»A—’_'_-\ -

2,600 45% - 106% -

2,500 104%

2,400 4.0% -

2,900 102% -

2,200 5% + 100%

:\-{b{b &@@m"‘r@‘@w‘@‘f‘iﬁ“%{? {'r'{‘v‘ '{'ﬂm‘b,:\“:\“:\*\*\*\*@‘“@@ @ﬁ@ﬂ?{b{bﬁm“m“:@‘%m‘m“m\ S
—NARF —WAHF Lirnit WAS Limit Elass D OyC =——Class [ O/C Limit
Collateral Type Top [l Industries
Sacand Lian, Loan Ladging and Casinos
A
Senior Secured Loan — 1%
First Lian Last Out Health Care
6%
Other (23} e
% Financial Intermadiaries
1%
Leisure Goods |
Equipment Activities | Movias
Leasing T
h Business Equipment
) and Servicas
Elactrm.*ucs ! B
Senior Sacured Loan Elaif}r;cal Retailers {excapt
q0% Radio and food and drug)
Television— Telecommunications %

As ol July 14, 2015 unless otherwize noted. 4% 6%
TDZLM Funding, Ltd. closed on July 19, 2012
OCH-ZIFF CAPITAL MANAGEMENT GROUP 20
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Och-Ziff Loan Management
OZLM Funding I1, Ltd.

G
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure (% millions) (Moody )

Coupon

Deal Summary

Class A-1 336,500,000 Aaa/AAA
Class A-2 62,900,000 NR/AA

Class B 45,800,000 MR/A

L+ 1.48%

L+3.25%

Closing Date

MNaon-Call

November 1, 2012
October 29, 2014

L+ 2.65%

Reinvestment Period

October 30, 2016

ClassC 26,500,000 NR/EBE
ClassD 26,800,000 NR/BB

L+ 4.35%
L+ 5.30%

Final Maturity

Assets

October 30, 2023

Par Amount %

Subordinated Notes 61,600,000 NR/NR

Residual

Total 560,100,000

Equity Distributions

Floating Rate Assets

Fixed Rate Assets

Structured Finance

100.0

0.0
0.0

Cumulative
Distribution Distribution
Date Distribution asa%ofPar asa % of Par

Annualized
Distribution
Cash on Cash

4/30/2013 7,051,606 11.5% 11.5%

23.2%

7/30/2013 4,099,230 6.7% 18.1%

26.7%

L 10202013 3669244 0 60% 0000 M

1/30/2014 2,651,829 4.3% 28.4%
4/30/2014 3,337,799 5.4%, 33.8%
7/30/2014 2,780,536 4.5% 38.3%

0302014 2944762 A8% 3%

1/30/2015 2,595,752 4.2% 47.3%

17.1%
22.0%
18.1%

16.7%

06

190%

4/30/2015 3,095,273 5.0% 52.3%

Asof July 22, 2015 unless otherwise noted.

29.4%_

186%

Total

Annualized Cash on Cash

s -

35%

0% -
25% -

20%
15%
10%
5%
0%

100.0

B0%
55%
50%
45%
40%
5%
0%
5%
20%
15%
10%
5%

0%

o5 aAnenwng

Apr-13 Jul-13 Oct-13 Jan-14 Apr-14 Jul-14 Oct-14 Jan-15 Apr-15 Jul-15

W Cumulative Distribution

® Annualized Distribution Cash on Cash

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM FUﬂdiﬂg II, Ltd.l MANAGEMENT

GROUP
Evolution of Weighted Average
Rating Factor Evolution of Weighted Average Spread Class D Overcollateralization Cushion
3400 - 5.2% 110%
3200 6.0% 1093 |
4 B% 108% -
3000 -
4 6% 107% -
2800
4.4% 106%
2800 4.2% 105%
2400 4.0% 104%
ﬁé{b{h@‘b-@'\*-\‘“\h-&{ﬁ\*ﬁ-& %&0&&0\*\*\*&\“\*&&& @{3{5{‘5{5\“-\"\%\"“"%-&%
Qﬁa -?.‘3‘ h@- ~§" Q,'-'-' Qﬁ- ﬁa -?.‘g‘ 325" $Q° {}ht"q‘.a -Qﬁ‘ \ﬁ"“ @ ?.Q \a@' @Q}-" %ﬁ-“ q‘.a ?ﬂ ‘:?b &(f-' %15" q‘.h ?ﬂ ‘:?b ;‘q. 1?& 'h@ x‘aq' Q}&'{)b ;‘q. ‘?ﬁ‘ 'h@":'sﬂ “ﬁ“{}a .;‘a ‘?ﬁ‘ 3@
'WARF VWARF Limit WAS VWAS Limit m———Class D 0/C  =Class D VT Limit
Collateral Type Top [l Industries
Secand Lien Laan Ladging and Casinos
Senior Securad Loan — 4% 10% Health Care
First Lign Last Qut 9%  Business Equipment
kL and Servicas
Other (23] _ ?"ﬁ.
7% Finamcial
Intermediarias
%
Leisure Goods |
Activities | Movias
Lhilities 5%
3%
Retailers [axcept
Senior Secured Loan Electronics / focd E'E':E drug}
9% . i
Electrical Radio and Telecommunications
5% Television B
As ol July 22, 2015 unless otherwize noted. o
TDZLM Funding I, Ltd. closed on Movember 1, 2012
OCH-ZIFF CAPITAL MANAGEMENT GROUP 22
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM Funding 111, Ltd. MANAGEMENT

GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure ($ millions) (Moaody’ I Coupon Elﬂsmg Date February 20, 2013

Class A-1 EHEﬁ-ﬂﬂﬂﬂﬂ Aaa/AAA L+1.33% Nan- [:all January 21, 2015

Deal Summary

".Elassﬁ. EA EEI,E?EIJI][} NR/AL L+225% HEII'I'-I'ESIITIEHI Perlnd .Januaw 22 2[!1?

[;|355 A 15 : gmu’uuumn,rm . % |:|na| Mamrw Januaw 22 2325
Class B 47,375,000 MR/A L+3.10%
ClassC 30,500,000 NR/BBE L+ 3.90%
Class D 30,000,000 NR/BB L+5 ﬂ[l%

Assets Par Amount %

Fluatlng Flate Assets 100.0

. leed Flate Assets 0.0
Suhur dm ate d Nntes 70,000,000 NR/NR Fle5| dual

Total 653,250,000

Stru r:ture d F|na nce 0.0

Tutal 100.0
Equity Distributions a9 o
Cumulative Annualized 23 50%
Distribution Distribution Distribution E 45%
Date Distribution asa% of Par asa % of Par Cash on Cash o 22% 40%
712212013 6,856,040 9.8% 9.8% 235% 35% £
_W02003 319216 53%  151%  208% ol
Cipamia 35 s0%  wd% 0% o)
1.!*22}'2”1 ll 4,030, 664 5 3% 25 B".-"'n 23.4% 155
7/22/2014 3,436,368 4.9% 30.8% 19.7% 1%
10/22/2014 3,659,540 5.2% 36.0% 20.7% 54
a5 3169096 0 45% 405% 180% 16% 0%
4/22/2015 4,035,157 5. 3% 16.3% 23.4%
T T e e S
Asof July 14, 2015 unless otherwise noted.

0
=
=

—
TR =
= =

™
==
o anle|nw

Annualized Cash on

=
==

Jul-13 0ct-13 Jan-14 Apr-14 Jul-14 Oct-14 Jan-15 Apr-15 Jul-15

B Cumulative Distribution B Annualized Distnbution Cash on Cash

OCH-ZIFF CAFITAL MANAGEMENT GROUP 23
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Och-Ziff Loan Management
OZLM Funding II1, Ltd.!

G
OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

Evolution of Weighted Average

Rating Factor Evolution of Weighted Average Spread

Class D Overcollateralization Cushion

3400 4 8% 110%
3200 - 46% 109%
3,000 445 - 108% -
42% - 107% -
2,800
40% - 106% -
2600 38% 105%
2 400 - 16% 104%
@{5{9@\“"""'\""““"5‘5@ {5‘{5-&{5‘*@' “‘"“'\“*‘?“'ﬁ o {‘-“-i'-"-ih'b-»l" "“‘-@‘m‘“-&-&
a
O T Y YV SV TGS EV T
WARF VWARF Limit WAS WAS Limit e Clazs D O/C Class D OYC Limit
Collateral Type Top [l Industries
Business Equipment
Sanior Secured Loan — Lin sec:;:&d Loan Sacond Lien Loan Financial Intermediarias and Services
First Lien Last Qut 5% 8% 8%
I

Senior Secured Loan
92%

As ol July 14, 2015 unless otherwize noted.
T DZLM Funding N1, Ltd. closed on February 20, 2013,

Other [24)
%
Utilities
4%
Publizhing )
83 Electronics |
Electrical
5O

Retailers jexcept
foad and drig)
1%

Lodging and
Casinas
%

Haalth Cara
1%

Telecommunications
6%

Leisure Goods /
Activities | Movies
6%

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Och-Ziff Loan Management OCH-ZIFF
OZLM FUﬂdiﬂg IV, Ltd hcﬂiF\.lIIELEMENT

GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure (8 millions) (Moody’ I Coupon Closing Date June 27, 2013

Class A-1 348,500,000 Aaa/AAA L+1.15% MNan-Call July 21, 2015

Deal Summary

Class A2 85,000,000 NR/AA L+ 1.75% Reinvestment Period July 22, 2017

Elassaﬂw’umm‘muzﬁ% F|na|ME|turm'rJu|l|'|22r2|]25
ClassC 31,000,000 NR/BBB L+ 3.20%
ClassD 26,750,000 NR/BB L + 4.65%
ClassE 15,000,000 MNR/B L+ 4.90%

Assets Par Amount %

Floating Rate Assets 100.0

Fixed Rate Assets 0.0
Subardinated Notes 52.750,000 NR/NR Residual e

Total 600,000,000

Structured Finance 0.0

Total 100.0

60%
55%
50%
45%
0% @
35%
30%
25%
20%
15%
10%
5%
0%

Equity Distributions

Cumulative Annualized
Distribution Distribution Distribution
Date Distribution asa% of Par asa % of Par Cash on Cash
1/22/2014 9,081,208 17.2% 17.2% 30.1%
7/22/2014 3,204,758 B.1% 30.7% 24.4%
_vzzo14 3410432 BS% 8% 280%

1/22/2015 3,094,768 59% 43.0% 23.3%
4/22(2015 3,829,670 1.3% 50.3% 29.4%

7/22/2015 3,713,387 7.0% 57.3% 28.2% Jan-14  Apr-14  Jul-14  Oct-14  Jan-15  Apr-15  Jul-15
W Cumulative Distribution B Annualized Distribution Cash on Cash

Annualized Cash on Cash
of aAlRjNLWN

As of July 14, 2015 unless otherwise noted.
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM FUﬂdiﬂg IV, Ltd.l MANAGEMENT

GROUP

Evolution of Weighted Average

Rating Factor Evolution of Weighted Average Spread Class E Overcollateralization Cushion
3,400 4 B% 107%
3200 §.5% fM_v/'——"\ 106%
4.4% 105%
3,000 -
4.2% 104% -
200 4.0% 103%
2600 — 3.6% 02% -
2,400 - 36% 101%
{-;.:@-.q-h n<-:.<-:.‘¢u<¢ %ﬁ.@-.@-h»nm@.@ﬁfq I T .@@%ﬁ.@
’;ﬁ.f o o @q;t. = e.ﬁ %55“ o g & o o & @ ¥ @q;‘- W 8 o @q;‘- o et 8 @ g @1'3{ W ":Fﬁ .%55“ g &5 ¥
WARF =—\YARF Limit WAS  ==WAS Limit Class EQJC  ===Claszs E O/C Limit
Collateral Type Top [l Industries
Lodging and Casinos  Retailers [excapt
Senior Secured Loan — Bacond Lian Loan 8% food and drug)
First Lien Last Qut 1 %
3 Business Eguipment
Dther (24] and Sarvicas
pren 8%
Health Cara
1%
: . Electronics
Equipment Leasing Elactrical
4% 6%
Publishi ) Leisure Goods /
ublishing - .
Senior Secured Loan ™ Activities / Movies
92% 6%
Telecommunications Financial Intermediaries
As ol July 14, 2015 unless otherwize noted. b% 6%
TDZLM Funding IV, Ltd. closed on June 27, 2013,
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Och-Ziff Loan Management
OZLM Funding V, Ltd.

G
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

Fund Overview

Current
Ratings
(Moody' I

Initial Balance

Capital Structure (% millions)

Coupon

Deal Summary

Class A-1 230,500,000 Aaza/ANA

L+ 1.50%

Closing Date

MNaon-Call

December 17, 2013
January 16, 2016

Class A-2 65,250,000 MR/AA

ClassB 36,750,000 MR/A

L+2.25%

L+ 3.00%

ClassC 26,250,000 MNR/BBB

ClassD 23,000,000 NR/BB

L+ 3.50%

L+4.75%

Reinvestment Period

Final Maturity

Assets

January 17, 2018
January 17, 2026

Par Amount %

ClassE 13,250,000 MR/B

Subordinated Motes 46,250,000 MR/MR

L+ 5.50%

Residual

Total 501,250,000

Equity Distributions

Cumulative
Distribution
as a % of Par

Distribution

Date Distribution  as a % of Par

Annualized
Distribution
Cash on Cash

117/2014 8,523,835
10/17/2014
1/20/2015

18.4% 18.4%

2,161,625 4.7% 29.0%

SATH

23.6%
18.0%

4/17/2015

2,982 600 6.5% 35.5%
117/2015

Asof July B, 2015 unless otharwise notad.

27.1%

51%

Floating Rate Assets

Fixed Rate Assets

Structured Finance

Total

Annualized Cash on Cash

Jul-14
B Cumulative Distribution

Oct-14

100.0

0.0
0.0
100.0

45%
40%
35%

£a
=
==

25%
20%
15% s
10%
5%
0%

1e|nwn’

anl

Jan-15 Apr-15 Jul-15
B Annualized Distribution Cash on Cash

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Och-Ziff Loan Management
OZLM Funding V, Ltd.!

G
OCH-ZIFF

CAPITAL
MAMAGEMEMNT
GROUP

Evolution of Weighted Average
Rating Factor

Evolution of Weighted Average Spread

Class D Overcollateralization Cushion

3,400 5.0% 1M11%
3200 - 48% ——_ N0% -
3,000 108% -
4 4%
2RO 1W07% -
4.2% 106%
1,600 "'.\__.-—--._._..-—-_.-"'—'-"" 4.0% 106% -
2 400 38% 104%
B LI L T I T N BB D DR BB DS D6 5 6B 666 B DB DD DD B 6 5B o
@‘b .?9@%* 5&7‘ ¥, ﬁ‘%,@ ] .tx,ﬂ"ﬁa hﬁ"‘ﬁ@@ a?si“sﬁ S&-"\ ¥ @,‘ﬂ‘ .r@*@‘sﬂ Sﬁ‘ *ﬁﬁﬁ@ﬂ o %G‘Qa" o @"b Y&,@*S’* \P‘-‘ ¥ @'1:5‘ WQ@@' o o o Fo g o G*Qvf-' e ,@:‘b a?si‘é‘s“ F o
WARF WARF Limit —NAS VWAS Limit Class O O/C Class D O/C Limit
Collateral Type Top [l Industries

Senior Secured Loan —
First Lien Last Out
4%

Second Lien Loan
5L

Senior Secured Loan
91%

As ol July B, 2015 unless otharwise notad.
TDZLM Funding ¥, Ltd. closed on December 17, 2013,

Business Equipment and Services

8% Ladging and Casinos

1%

Leizure Goods / Activities / Maovies

Other {23) %
38% Financial Intermediaries
5%
Health Cara
6%

Electranics/ Electrical
6%

Eqjuipment Leasing
4%
Fublizhing
5%

Retailers jexcept
food and drig)
6%

Telecammunications
6%
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM VI, Ltd. MANAGEMENT

GROUP

Fund Overview

Current
Initial Balance Ratings Deal Summary
Capital Structure ($ millions) {Fitch/Moody's) Coupon Closing Date April 16, 2014
Class A-1 375,000,000 AALSAaa L+ 1.55% MNon-Call April 16, 2016
Class A-2a 49,500,000 MR/AaZ L+2.15% Reinvestment Period April 17, 2018
Class A-2b 30,000,000 NR/AaZ 8.47% Final Maturity April 17, 2026
Class B 36,750,000 NR/A2 L +2.90% Assets Par Amount %
Floating Rate Asset 100.0
Class C 37,500,000 NR/Baa3 L+ 3.50% e e
Fixed Rate Assets 0.0
Structured Finance 0.0
ClassE 12,000,000 MR/B2 L + 5.50%
Total 100.0
Subordinated Notes 53,500,000 NR/NR Residual
Total 621,250,000 3% 1 35%
= 0% 30%
=
. . S 25% 25%
Equity Distributions 5 g
= 20% 20% 3
Cumulative Annualized s =
Distribution ~ Distribution  Distribution = 15% 15% =
" " u P
Date Distribution asa%ofPar asa%ofPar  Cash on Cash E 10% 10% =
10/17/2014 6,683,619 12.5% 12.5% 24.8% E 59 59
1/20/2015 2,110,431 5.1% 17.6% 19.5% <
4/17/2015 3,511,867 6.6% 24.1% 27.5% 0% 0%
Oct-14 Jan-15 Apr-15 Jul-15
11772015 42063 6.5% 30.6% 25.9% ® Cumulative Distribution M Annualized Distribution Cash on Cash
Asof July B, 2015 unless otharwise notad.
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Och-Ziff Loan Management
OZIM VI, Ltd.!

OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

Evolution of Weighted Average
Rating Factor

Evolution of Weighted Average Spread

Class D Overcollateralization Cushion

3,000 - 5.0%
— 48%

2,800 | 46%
44%

2600 ——_ —— 4.2%
4.0%

2400 38%

\h.\h.\h\h.\h%@ﬁﬁﬁﬁ{q
R U B
WARF WARF Limit

Collateral Type

& @Q e

109%
108% -

f—v—\_

107%
106% |
105%
104%

103%
A I e \h\h@-«v«v e
‘&3 ‘Q 2 oy
Class O OFC Limit

m"‘-@

—AS WAS Limit

Top [l Industries

=———(Class D OC

Second Lien Loan

Seniar Secured Loan —
r u 5%

First Lien Last Out
3%

Senior Secured Loan
92%

As ol July B, 2015 unless otharwise notad.
TOZLM VI, Lid. closed on April 16, 2014,

Leisure Goods [ Activities [ Maovies
10%

Business Equipment and Services
10%

Retailers [except

Other (23) feod and drug|
% 3%
Electronics /
Electrical
Industrial Equipment T
4%
Health Care
1%
Lodging and Casinas
4%
Telecommunications
Financial Intermediarias o 6%
54 Publishing
5%
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Och-Ziff Loan Management
OZIM VII, Ltd.

G
OCH-ZIFF

CAPITAL
MAMAGEMEMNT
GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure (% millions) {Fitch/Moody's)

Coupon

Deal Summary

Class A-1a 310,000,000 MNAaa
Class A-1b 190,000,000 AAMAaa

Class A-2a 66,000,000 MR/Aa2

L+ 'I 42%

L+ 'I dﬂ%

L + 2.05%

Elusmg Date
Nun [:all

Hem'.restment Permd

June 26 2[114
Jul'y' 1? 2015
[]ctaherl? Zﬂlﬂ

Class A-2b 40,000,000 MR/Aa2
Class B-1 25,000,000 MR/A2

4.25%
L+ 2.85%

Final Maturity

Assets

July 17, 2026
Par Amount %

Class E 1 21 ?EU I][][} NHJ’AE

Elass[: 5[I[HII IJ[}[] NFU'BaaE

Elass[l 3325!] ﬂﬂ[} NH}'BHZ

ElassE ZI]?EU l]ﬂlﬂ NHJ’BE

Sul:rurdmate tI Nutes 68,000,000 NR/NR

5.35%

L+3Ei|]%
L+5[II]%
L+55I]'H:

Residual

Floating rate assets

100.0

Total 824,750,000

Equity Distributions

Cumulative

Distribution Distribution

Date Distribution asa%ofPar  asa % of Par

Annualized
Distribution
Cash on Cash

1/20/2015 7,843 bbb 11.5% 11.5%

20.2%

4172015 4,601,896 6.8% 18.3%

28.4%

117/2015 4,569,381 6.7% 25.0%

Asof July B, 2015 unless otharwise notad.

27.0%

Fixed rate assets

Tutal

5%

20%
15%
10%

1)
==

Annualized Cash on Cash

=
==

30%
25%

Jan-15

Strur:tured fmance

Apr-15

ﬂ_[l
ﬂ [I
'Iﬂﬂ [I

26%
24%
22%
20%
18%
16%
14%
12%
10%
8%
6%
4%
2%
0%

o anlle|nWN?

Jul-15
® Cumulative Distribution B Annualized Distribution Cash on Cash
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Och-Ziff Loan Management
OZIM VII, Ltd.!

G
OCH-ZIFF

CAPITAL
MAMAGEMENT
GROUP

Evolution of Weighted Average
Rating Factor

Evolution of Weighted Average Spread

Class D Overcollateralization Cushion

30000 4 4 B% 110%
i — e 100% -
4 6%
2600 | 108% -
4.4% 107% -
2EOD L — e — A% 106% 1
' 105% -
4.0% 104%
24000 38% 103%
q:\h .;;@ Q??’ ﬁ@ \:{h o -1.'@ q\:\f& \'@ > -;.‘\h «;\‘{'} ﬁ.@ 1.:& S v:ﬁ -3-:&: t}h 6@ *o:& \:{h \:é'& {ﬁ ‘F@ \f@
SRR R U & @ & @ @y R G L S SN
—\ARF =\WARF Limit —NAE =\AS Limit Class D O/C Class D O/C Limit
Collateral Type Top [l Industries
Unzecured Loan ) Hoalth Care
Senior Secured Loan — 1% Second Lien Loan g, Retailers jexcept
First Lien Last Out 5% food and drug)
2% 9%
Other (24] Business Equipment
3% and Servicas
4%
Chemical / Plastics Electranics [ Electrical
4% B%
) . Leisure Goods /
Lodging E":: Casinos Activitis | Mavies
g

Senior Secured Loan
93%

As ol July B, 2015 unless otharwise notad.
TOZLMVI, L. closed on June 26, 2014,

Telacammunications

5%

%

Financial Intermeadiaries
6%

Publishing
5%
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Och-Ziff Loan Management

G
OCH-ZIFF

CAPITAL
MAMAGEMENT
OZLM VIII, Ltd.
Fund Overview
Current
Initial Balance Ratings Deal Summary
Capital Structure | millions) {Fitch/Moody's) Coupon Closing Date September 9, 2014
Class A-1a 348,000,000 AALAaa L+ 1.44% Nan-Call October 16. 2016
Class A-1b 30,000,000 AAN/Aaa 3.38% Reinvestment Period October 17, 2018
Elass Azb‘l[lﬂﬂﬂ,ﬂﬂﬂ NHjAaZnI "39% Assets Par Amount %
Class B 33,500,000 MR/A2 L + 3.00% Floating rate assets 100.0
ClassC 33,500,000 MR/Baa3 L+ 3.50% Fixed rate assets 0.0
Class D 30,000,000 NR/Ba3 L + 4.95% ' Structured finance T
Class E 12,000,000 MNR/B2 L + 5.60% Total 100.0
Subordinated Notes 58,500,000 MNR/NR Residual
35% 24%
Total 622,250,000 224
5 20%
S 18%
Equity Distributions 5 168% ©
= 14% 3
Cumulative Annuvalized E 12% 5
Distribution Distribution Distribution = 0% =
Date Distribution asa%ofPar asa%ofPar  Cash on Cash M 8% :g
= 654
4/17/2015 9,458,622 16.2% 16.2% 26.8% E 45
=
117/2015 3,506,104 6.0% 22.2% 24.0% ﬁi

Asof July B, 2015 unless otharwise notad.

Apr-15
® Cumulative Distribution B Annualized Distribution Cash on Cash

Jul-15

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Y4
Och-Ziff Loan Management OCH-ZIFF
OZLM VIII, Ltd.! MANAGEMENT

GROUP

Evolution of Weighted Average

Rating Factor Evolution of Weighted Average Spread Class D Overcollateralization Cushion
2.000 4 B% 110%
__-'-'-———__
4.6% 0% 4
2 800 108% -
4.4% 107% -
- 4.2% 106%
2,600 105% -
4.0% 104% -
2400 3B8% 103% -
& i o o o o o o & o © & .«*ﬁ ° 6
o« W 5 b o W g 3 ¥ +F L 3 ¥
m—WARF  =—WWARF Limit —WAS =\"AS Limit =————(ClassDO/C ====Class D 0/C Limit
Collateral Type Top [l Industries
Health C
Sanior Secured Loan — Second Lien Loan = are ) .
Airet Lian Last (] o Lk Business Equipment
irst 'E;% ast fut and Sarvices
1%
Retailers (exceapt
Other (24} food and drug)
% B%
Leisure Goods /
Activities | Movies
[
Electronics /Electrical
Industrial Equipment 6%
A%k Lodging and Caszinos
Sanior Secured Loan Teler nmrﬁnﬂ:mca tions %
2% Financial Intermediaries Publishing
As ol July B, 2015 unless otharwise notad.
TOZLM VI, Ltd. closed on September 9, 2014.
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Och-Ziff Loan Management

G
OCH-ZIFF

CAPITAL
OZILM IX, Ltd. MANAGEMENT
Fund Overview
Current
Initial Balance Ratings Deal Summary
Capital Structure ($ millions) (Fitch/Moody’s) Coupon Closing Date December 22, 2014
e 17000000 A nr Nnn_[:gﬂ[]c mhe r 19’21}15
Class A-2 §3,000,000 MR/Aa2 L+ 2.40% Reinvestment Period January 20, 2019
Class B 23,500,000 NR/A2 L+3.30% Final Maturity January 20, 2027
Class C 31,500,000 NR/Baa3 L + 3.60% Assets Par Amount %
Floating rate assets 100.0
Fixed rate assets 0.0
Subordinated Notes 48,708,000 MR/MNR Residual
Structured finance 0.0
Total 610,208,000 Total 100.0
35% 14%
Equity Distributions = 0% 12%
Cumulative Annualized S 50 10%
Distribution Distribution Distribution g o
Date Distribution asa%ofPar asa%ofPar  Cashon Cash S 0% 8% 2
=] —
4/20/2015 3,359,243 6.9% 6.9% 21.3% E 15% 6% %‘
7/20/2015 3,346,387 6.9% 13.8% 27.6% % 10% 49 =
=
£ 5% 2%
0% 0%

Asof July 9, 2015 unless otharwisa notad.

Apr-15
® Cumulative Distribution M Annualized Distribution Cash on Cash

Jul-15

OCH-ZIFF CAFITAL MANAGEMENT GROUP
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Och-Ziff Loan Management OCH-ZIFF
OZILM IX, Ltd.! MANAGEMENT

GROUP

Evolution of Weighted Average

Rating Factor Evolution of Weighted Average Spread Class D Overcollateralization Cushion
2,000 5.0% 109%
4 8% — 108% -
2 800 4.6% 107% -
N 4% 1061
2,600 4.2% 105% -
4.0% 104%
2400 - 8% 103%
© © © ® ® ® ® ® ® ® ® © ® ® oo
=—\WARF =———\WARF Lirnit —WAS =\"AS Limit =———{Class D O/C ===Class 0 0/C Limit
Collateral Type Top [l Industries
Unsacured Loan ) Retailers (except food and drug)
Seniar Secured Loan — 1% Sacundslzu%en Loan 10%
First Lien Last Out Business Eguipment
2% S and Services
ar
W% v

Leisura Goods /
Activities [/ Movias

8%
Chamical / Plastics Haalth Cara
% 8%
Financial Intermediaries Elactronics
4% Electrical
_ %
Senior Secured Loan Publishing
4% P
a2 Industrial Equipmeant Talu-mmr:;nmaunns
Az of July 9, 2015 unless otherwize noted. %
TOZLM VI, Ltd. closed on December 22, 2014,
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Och-Ziff Loan Management

OZI1M XI, Ltd.

OCH-ZIFF

CAPITAL
MANAGEMEMT
GROUP

Fund Overview

Initial Balance
Capital Structure |% millions)

Current
Ratings

(Fitch/Moody's)

Coupon

Class A-1a 302,000,000

".Elass A-1b

[;|355 Azﬂ
Class B
Class C-2

Class E

Subordinated Notes

15,000,000
33,000,000

30,000,000

23,500,000

16,000,000

15,500,000

25,000,000

10,000,000

40,500,000

AAAfAaa

AAAfAaa
MNR/Aa2

NR/Aa2
MR/AZ

Nﬁ,rgaﬂ

MNR/Baa3

Nmaaa
NR/B2

NR/NR

L+ 1.55%

3.28%

4.17%

L + 3.00%

L+ 4.05%

L+3.75%

L+5.40%

Residual

Deal Summary

L+2.25%

Closing Date

Mon-Call

Reinvestment Period

Final Maturity

Assets

March 12, 2015

December 14, 2016

January 30, 2019

January 30, 2027

Par Amount %

L+6.15%

Total 510,500,000

Equity Distributions

Date Distribution

Distribution
as a % of Par

Cumulative
Distribution
as a % of Par

Annualized
Distribution
Cash on Cash

7/30/2015 3,353,243

Asof July 22, 2015 unless otherwise noted.

B.3%

8.3%

21.6%

Floating rate assets

Fixed rate assets

Structured finance

Total

100.0
0.0
MRE&Emmmmmmmmmmm“

OCH-ZIFF CAFITAL MANAGEMENT GROUP

37

EFTA00601495



Och-Ziff Loan Management OCH-ZIFF

CAPITAL

OZLI\/[ XII, Ltd MAMAGEMENT

GROUF

Fund Overview

Current
Initial Balance Ratings
Capital Structure I8 millions) {Fitch/Moody's) Coupon Deal Summary
Class A-1 349,250,000 AAAfAaa L+ 1.45% Closing Date May 28, 2015
Class A-2 70,625,000 NR/Aa2 L+ 2.00% MNon-Call April 27, 2018
ClassB 25,625,000 MR/A2 L+ 2.90% Reinvestment Period April 30, 2020
ClassC 35,525,000 MR/Baa3 L+ 3.70% Final Maturity April 30, 2027
ClassD 25,075,000 MR/Ba3d L+ 5.40%
ClassE 11,000,000 MR/BZ L + 6.65%
Subordinated Notes 48,650,000 MR/MR Residual
Total 565,650,000
As of May 28, 2015 unless atharwisa noted.
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Och-Ziff Loan Management OCH-ZIFF

CAPITAL

OZ1.M XIII, Ltd. MANAGEMENT

GROUP

Fund Overview

Current
Initial Balance Ratings
Capital Structure {8 millions) {Fitch/Moody's) Coupon Deal Summary

Class A- Ia ZEIHH-IJI] ﬂﬂﬂ MNAaa L+ 1 41% Elusmg Date Auguatﬁ 2005

Elass A Ia Laan 1[I|}ﬂl]l] uun M.Mﬂaa L+ 1 45'3-.’:. MNan- [:all July 27, 2013
Elass.ﬁ. Ib 1]" AbA/Aaa L+ 1 45% Reinvestment Permd Jul'n,.' 30 EDZU

e 10000000 AAAAs e ...Fmal Maturm', b :m 202?
Class A-2 61,400,000 NR/AaZ L+2.10%
Class B Zﬁ,ﬂﬂﬂ,ﬂﬂﬂ MR/AZ L+ 2 0%

mm E 25 mﬂ mu.....................NWB : EEL . 4 5['%

Elass D- 25 ?[H]' I]UD NHIEEB L + 5 45%
e e wm Lewe
".SLlhl]rdlﬂﬂtEﬂ NDIES 41 ,ﬂﬂﬂ',ﬂﬂﬂ MR/MR HESIdUEﬂ

Total 511,600,000

Asof Augustd, 2015 unlass atherwise noted.
' The aggregate sutstanding amount of the Class A-1b Notes may be increased up to 5100,000,000 upon a conversionof the Class A-1 Loansin accordance with the Indenture.
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OCH-ZIFF

CAPITAL
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OCH-ZIFF

CAPITAL

Och-Ziff Professional Biographies GANAGEMENT

GROUF

ICS Investment Committee

David Windreich is Head of U.5. and European Investing for Och-Ziff and is a member of 0ZM's Board of Directors and Partner Management Committee. Mr.
Windreich is also an Executive Managing Director. Prior to joining Och-Ziff at its inception in 1934, Mr. Windreich was a Vice President in the Equity Derivatives
Department of Goldman, Sachs & Co. He began his career at Goldman, Sachs & Co. in 1983 and became a Vice President in 1988. Mr. Windreich holds both a B.A.
in Economics and an - in Finance from the University of California, Los Angeles. He is a member of the Advisory Board of UCLA Anderson Fink Center for
Finance and Investments and a Trustee of The Mount Sinai Medical Center.

Harold Kelly is Head of Global Convertible and Derivative Arbitrage and Risk Management for Och-Ziff and is a member of Och-Ziff's Partner Management
Committee. Mr. Kelly is also an Executive Managing Director. Prior to joining Och-Ziff in 1995, Mr. Kelly spent seven years trading various financial instruments and
held positions at Cargill Financial Services Corporation, Eagle Capital Management, Merrill Lynch International, Ltd. and Buchanan Partners, Ltd. Mr. Kelly holds a
B.B.A.in Finance and also holds an - and a - in Business Administration from the University of Georgia.

Brett Klein is an Executive Managing Director and Head of U.S. Corporate Credit for Och-Ziff. Mr. Klein oversees performing and distressed credit investments in
the U.S. with a focus on loans, bonds and credit derivatives. Prior to joining Och-Ziff in 2002, Mr. Klein was an Associate in the Investment Banking Division at
Morgan  Stanley. Mr.  Klein  holds a BS. in Economics from the Wharton School of the University of Pennsylvania.

Donald Young is a Managing Director and Senior Portfolio Manager, Institutional Credit Strategies for Och-Ziff. Prior to joining Och-Ziff in 2013, Mr. Young was a
Senior Portfolio Manager at Octagon Credit Investors. Prior to that, he was a Senior Portfolio Manager at Primus Asset Management, Inc. Earlier, he was a
Principal at Octagon Credit Investors as well as Senior Vice President at Bank of the West. Mr. Young holds a B.A. in Economics from Lafayette College and an
iin Finance from the University of Hawaii,

Adeel Shafiqullah is a Managing Director and Senior Portfolio Manager, Institutional Credit Strategies - Europe for Och-Ziff. Prior to joining Och-Ziff in 2015, Mr.
Shafiqullah was Head of European Leveraged Finance at Pinebridge Investments. Prior to that, he was an Investment Banking Analyst at Donaldson, Lufkin &
Jenrette/Credit Suisse First Boston and Chanin Capital Partners. Mr. Shafiqullah holds a B.S. in Business Administration from the University of Southern California.

Mathieu Clavel is a Managing Director and Head of European Corporate Credit for Och-Ziff. Prior to joining Och-Ziff in 2009, Mr. Clavel was a Senior Analyst at
Silverpoint Capital. Before that, he worked as a Vice President at GSC Group and as an Analyst at Schroder Salomon Smith Barney. Mr. Clavel holds an * in
Accounting and Finance from the London School of Economics and Political Science.

Tajinder Sidhu is a Managing Director and Head of European Private Investments for Och-Ziff. Prior to joining Och-Ziff in 2004, Mr. Sidhu was an Investment
Banking Analyst at Merrill Lynch. Mr. Sidhu holds a B.S. in Mathematics from the University of Warwick Mathematics Institute.
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