
Attachment 3 - OHA Hedge Search Data Appendix

Firm & Fund information
(As of 31 March 2017)

Firm Information

_____________________________________________________________

Firm Name

________________________________________________________

Year Founded

____________________________________________________________________

Headquarters

____________________________________________________________________

Firm Assets (USD Millions)

________________________________________________________________

Headquarters

________________________________________________________________

Total Employees

________________________________________________________________

Investment Professionals

____________________________________________________________________

Key Persons

Fund Information

_____________________________________________________________

Fund Name

_____________________________________________________________

Fund Inception

____________________________________________________________________

Fund AUM (USD Millions)

_____________________________________________________________

Vehicle

________________________________________________________________

Minimum Investment

____________________________________________________________________

Performance Expectations

_____________________________________________________________

Target Return

____________________________________________________________________

Preferred Benchmark

________________________________________________________________

Liquidity

_____________________________________________________________

Lock-Up

________________________________________________________________

Capital Withdrawal

________________________________________________________________

Early Redemption Fee

________________________________________________________________

Leverage

___________________________________________________________

Maximum Leverage

________________________________________________________________

Current Leverage

____________________________________________________________________

Operations

________________________________________________________________

Administrator

____________________________________________________________________

External Auditor

____________________________________________________________________

Legal Counsel
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Attachment 3 - OHA Hedge Search Data Appendix

HstoricaI Return and Exposure

Mar-20f 7
Feb-20 17
Jan-201 7
Dec-201 6
Nov-201 6
Oct-201 6
Sep-2016
Aug-201 6
]uI-201 6
Jun-2016
May-201 6
Apr.2016
Mar-201 6
Feb-201 6
Jan-201 6
Dec-201 5
Nov-20 15
Oct-2015
Sep-207 5
Aug-20 15
Jul-2015
]un-2015
May-201 5
Apr.2015
Mar-201 5
Feb-201 5
Jan-201 5
Dec-201 4
Nov-20 14
Oct-201 4
Sep-2014
Aug-2014
Jul-2014
Jun-201 4
May-2014
Apr-201 4
Mar-201 4
Feb-201 4
Jan-2014
Dec-201 3
Nov-20 13
Oct-201 3
Sep-2013
Aug.2013
JuI-201 3
Jun-2013
May-2013

Mar-2017
Feb-2017
Jan-201 7
Dec-20 1 6
Nov-20 1 6
Oct-2016
Sep-2016
Aug.2016
JuI-201 6
Jun-2016
May-2016
Apr-201 6
Mar-201 6
Feb-2016
Jan-201 6
Dec-2015
Nov-2015
Oct-2015
Sep-2015
Aug-201 5
]uI-201 5
Jun-201 5
May-2015
Apr-2015
Mar-2015
Feb-2015
Jan-2015
Dec-2014
Nov-2014
Oct-2014
Sep-2014
Aug-20 14
JuI-201 4
Jun-201 4
May-2014
Apr-2014
Mar.2014
Feb-2014
Jan-20 14
Dec-2013
Nov-2013
Oct-2013
Sep-2013
Aug-20 13
JuI-2013
Jun-201 3
May-2013

Monthly Net
Return (%)

Exposure Exposure Gross Net
(%) (¾) (%) (%)
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Attachment 3 - OHA Hedge Search Data Appendix

Historical Return and Exposure

Total Fund Net Performance

MonthlyNet

________________

Return_(%)
Apr-201 3

_____________

Mar-2013

___________

Feb-201 3

____________

Jan-201 3

_____________

Dec-201 2

____________

Nov-201 2

___________

Oct-2072

____________

Sep-2012

___________

Aug-201 2

____________

JuI-201 2

___________

Jun-201 2

___________

May-2012

___________

Apr-201 2

____________

Mar-207 2

____________

Feb-2012

___________

]an-207 2

____________

Dec-201 7

_____________

Nov-201 1

___________

Oct-201 1

_____________

Sep-201 1

____________

Aug-201 1

____________

JuI-2011

___________

Jun-2011

___________

May-2011

___________

Apr-2011

___________

Mar-2011

___________

Feb-2011

___________

Jan-2011

___________

Dec-201 0

____________

Nov-2010

___________

Oct-20 70

_____________

Sep-2010

___________

Aug-201 0

____________

JuI-207 0

___________

Jun-201 0

____________

May-201 0

_____________

Apr-201 0

____________

Mar-2010

____________

Feb-2010

___________

]an-2010

___________

Dec-2009

_____________

Nov-2009

____________

Oct-2009

_____________

Sep-2009

_____________

Aug-2009

_____________

]uI-2009

____________

Jun-2009

____________

Total Portfolio Exposure
Long Short

Exposure Exposure Gross Net
(%) (%) (¾) (%)

Apr-201 3
Mar-201 3
Feb-201 3
Jan-201 3
Dec-2012
Nov-201 2
Oct-201 2
Sep-201 2
Aug-201 2
JuI-2012
Jun-201 2
May-201 2
Apr-201 2
Mar-201 2
Feb-2012
Jan-201 2
Dec-201 1
Nov-201 1
Oct-201 1
Sep-201 1
Aug-201 1
JuI-2011
Jun-2011
May-201 1
Apr-2011
Mar-2011
Feb-2011
Jan-201 1
Dec-201 0
Nov-2010
Oct-201 0
Sep-201 0
Aug-201 0
]uI-201 0
Jun-201 0
May-201 0
Apr-201 0
Mar-2010
Feb-201 0
Jan-2010
Dec-2009
Nov-2009
Oct-2009
Sep-2009
Aug-2009
JuI-2009
Jun-2009
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Attachment 3 - OHA Hedge Search Data Appendix

Historical Return and Exposure

TotalFund N Performance

Monthly Net
Return (%

?
F

Mav-2009
Apr-2009
Mar-2009

Long
Exposure

c%)

Feb-2009
Jan-2009

May-2009

Short
Exposure

Eel
(/0

Dec-2008

Apr-2009

Gross
(%)

Nov-2008

Mar-2009
Feb-2009

Oct-2008

Net

Sep-2008

Jan.2009

Aug-2008

Dec-2008

JuI-2008

Nov-2008

Jun-2008
May-2008
Apr-2008
Mar-2008
Feb-2008
Jan-2008
Dec-2007
Nov-2007
Oct-2007
Sep-2007
Aug-2007
Jul-2007
Jun-2007
May-2007
Apr-2007
Mar-2007

Oct-2008
Sep.2008
Aug-2008
]ul-2008
Jun-2008
May-2008
Apr.2008
Mar-2008
Feb-2008
Jan-200B
Dec-2007
Nov-2007
Oct-2007
Sep.2007
Aug-2007
JuJ-2007
Jun-2007
May-2007
Apr-2007
Mar-2007
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Attachment 3 - OHA Hedge Search Data Appendix

Sector Exposure

Mar-2017
Feb-2017
Jan-201 7
Dec-201 6
Nov-201 6
Oct-201 6
Sep-2016
Aug-201 6
JuI-201 6
Jun-2016
May-201 6
Apr.2016
Mar-2016
Feb-201 6
Jan-2016
Dec-2015
Nov-201 5
Oct-207 5
Sep-2015
Aug-201 5
JuI-201 5
Jun-201 5
May-2015
Apr-2015
Mar-2015
Feb-2015
]an-201 5
Dec-2014
Nov.2074
Oct-201 4
Sep-2014
Aug-207 4
Jul-2014
]un-2014
May-2014
Apr-201 4
Mar-201 4
Feb-201 4
Jan-2014

Equity US Event Distressed Relative
(%) Driven (%) f%) Value (%)

Trading/
Macro (¾)

Cash!
Other (%) Total
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Attachment 3 - OHA Hedge Search Data Appendix

Sector Exposure

Nov-201 3
Oct-2073
Sep-201 3
Aug-2013
JuI-201 3
Jun-2013
May-201 3
Apr-201 3
Mar-201 3
Feb-201 3
Jan-201 3
Dec-2012
Nov-201 2
Oct-2072
Sep-2072
Aug-2012
JuI-2012
]un-2012
May-201 2
Apr-2072
Mar-2072
Feb-2012
]an-201 2
Dec-20 11
Nov-201 1
Oct-20 11 —

Sep-2011
Aug-201f
]ul-2011 —

]un-2011
May-201 1
Apr-201 7
Mar-201 1
Feb-2071
]an-2011
Dec-207 0
Nov-201 0
Oct-2010

Equity US
(%)

Dec-2013

Event Distressed Relative
Driven (%) (%) Value (%)

I II

Trading/
Macro (¾)

Cash!
Other (¾) Total
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Attachment 3 - OHA Hedge Search Data Appendix

Sector Exposure

Sep.2070
Aug-201 0
Jul-201 0
Jun-201 0
May-201 0
Apr-201 0
Mar-2010
Feb-20 1 0
Jan-207 0
Dec-2009
Nov-2009
Oct-2009
Sep-2009
Aug-2009
JuI-2009
Jun-2009
May-2009
Apr-2009
Mar-2009
Feb-2009
Jan-2009
Dec-2008
Nov-2008
Oct-2008
Sep-2008
Aug-2008
Jul-2008
Jun-2008
May-2008
Apr-2008
Mar-2008
Feb-2008
]an-2008
Dec-2007
Nov-2007
Oct-2007
Sep-2007
Aug-2007
Jul-2007
Jun-2007
May-2007
Apr.2007
Mar-2007

Equity US Event Distressed Relative
(%) Driven (%) (%) Value (%)

Trading I
Macro (¾)

Cash!
Other (¾) Total
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Attachment 3 - OHA Hedge Search Data Appendix

Geographic Allocation

Feb-2017
Jan-201 7
Dec-20J 6
Nov-201 6
Oct-2016
Sep-2016
Aug-2016
Jul-201 6
Jun-20f 6
May-20f 6
Apr-201 6
Mar-207 6
Feb-2016
Jan-201 6
Dec-201 5
Nov-20f 5
Oct-201 5
Sep-2015
Aug-2015
Jul-2075
Jun-2015
May-201 5
Apr.2015
Mar-20 15
Feb-20 15
Jan-2015
Dec-2014
Nov-201 4
Oct-201 4
Sep-201 4
Aug-2014
JuI-2014
Jun-201 4
May-201 4
Apr.2014
Mar-2014
Feb-207 4
Jan-2014
Dec-201 3

Mar-201 7

America Europe
(%) (¾)

Developed Markets Cash I
(%) (¾) Other (%) Total
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Attachment 3 - OHA Hedge Search Data Appendix

Geographic Allocation

•fr••
ic Asset. AllöcdtinTtcateaoriesnah be:adIustea;asneeded

North Asia- Emerging
America Europe Developed Markets Cash!

f%) (%) (%) (¾) Other (%) Total
Nov-20 73
Oct-20f 3
Sep-201 3
Aug-20 73
Jul-20f 3
Jun-201 3
May-201 3
Apr-201 3
Mar-201 3
Feb-2073
]an-201 3
Dec-2012
Nov-207 2
Oct-201 2
Sep-2012
Aug-201 2
]uI-201 2
Jun-2012
May-207 2
Apr-2012
Mar-201 2
Feb-2012
]an-2012
Dec-2017
Nov-201 1
Oct-201 1
Sep-201 1
Aug-201 1
Jul-2011
]un-201 1
May-201 1
Apr-20f —

Mar-2011
Feb-20 11
lan-2011
Dec-2010
Nov-201 0
Oct-207 0
Sep-2010
Aug-2010
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Attachment 3 - OHA Hedge Search Data Appendix

Jun-201 0
May-201 0
Apr-201 0
Mar-2010
Feb-2010
Jan-2010
Dec-2009
Nov-2009
Oct-2009

Geographic Allocation

Sep-2009
Aug-2009
Jul-2009
Jun-2009
May-2009
Apr-2009
Mar-2009
Feb-2009
Jan-2009
Dec-2008
Nov-2008
Oct-2008
Sep-2008
Aug-2008
Jul-2008
]un-2008
May-2008
Apr-2008
Mar-2008
Feb-2008
]an-2008
Dec-2007
Nov-2007
Oct-2007
Sep-2007
Aug-2007
Jul.2007
]un-2007
May-2007
Apr-2007
Mar-2007

North
America

(%)
Jul-201 0

Europe
(%)

Asia-
Developed

(¾)

Emerging
Markets

10/
t ‘Q

Cash!
Other (%) Total
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