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Vantage Drilling Company’s loans are under stress.  This report shows its exposure across CLOs as of 
October 30, 2015.  Holdings total over $186 million across all CLOs with 94 investments by 20  
CLO managers. 
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Manager Balance Investments
Average 
Balance

Average %  
of Deal Max % of Deal

Onex Credit Partners LLC  27,214,152 9  3,023,795  0.56  1.01 
Alcentra Inc.  24,761,183 14  1,768,656  0.42  0.83 
Kingsland Capital Management LLC  20,000,000 4  5,000,000  1.74  1.91 
Babson Capital Management LLC  17,658,114 9  1,962,013  0.55  1.10 
Seix Investment Advisors LLC  14,360,942 7  2,051,563  0.63  0.99 
Symphony Asset Management LLC  14,057,253 8  1,757,157  0.51  0.86 
MJX Asset Management LLC  9,799,176 11  890,834  0.16  0.49 
Regiment Capital Management LLC  9,113,720 4  2,278,430  0.58  0.70 
Crescent Capital Group LP  8,475,635 4  2,118,909  0.44  0.61 
Jefferies Finance LLC  8,004,718 4  2,001,180  0.46  0.62 
TCW Asset Management Company  7,434,800 3  2,478,267  0.65  0.73 
MidOcean Credit Fund Management LP  5,665,527 4  1,416,382  0.32  0.60 
Allianz Global Investors Capital LLC  5,412,372 4  1,353,093  0.31  0.55 
Lord, Abbett & Co. LLC  4,252,852 2  2,126,426  1.59  2.19 
Halcyon Loan Investors LP  2,084,010 1  2,084,010  0.42  0.42 
Goldman Sachs Asset Management  2,060,774 1  2,060,774  1.10  1.10 
HarbourView Asset Management Corp.  1,646,814 1  1,646,814  0.41  0.41 
Feingold O'Keeffe  1,423,417 1  1,423,417  0.28  0.28 
Par- Four Investment Management LLC  1,344,661 1  1,344,661  0.50  0.50 
BlackRock Financial Management  934,639 2  467,320  0.29  0.56 
Grand Total  185,704,759 94  1,975,583  0.53  2.19 

Source: Moody’s Analytics Structured Finance Portal
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CLO positions in Vantage Drilling

CLO Total Balance Investments
Average 

% of Deal CLO Manager
Babson CLO Ltd. 2011-I  5,618,372 2  0.81 Babson Capital Management LLC
Babson CLO Ltd. 2014-II  5,000,807 2  0.46 Babson Capital Management LLC
Kingsland II, Ltd.  5,000,000 1  1.91 Kingsland Capital Management LLC
Kingsland III, Ltd.  5,000,000 1  1.86 Kingsland Capital Management LLC
Kingsland IV, Ltd.  5,000,000 1  1.67 Kingsland Capital Management LLC
Kingsland V, Ltd.  5,000,000 1  1.53 Kingsland Capital Management LLC
OCP CLO 2014-7, Ltd.  4,936,709 1  1.01 Onex Credit Partners LLC
OCP CLO 2014-6, LTD.  4,795,023 1  0.51 Onex Credit Partners LLC
JFIN CLO 2013 Ltd.  4,726,866 2  0.53 Jefferies Finance LLC
Figueroa CLO 2013-1, Ltd  4,639,321 2  0.61 TCW Asset Management Company
OCP CLO 2013-4, Ltd  4,520,130 1  0.91 Onex Credit Partners LLC
Golden Knight II CLO, Ltd.  4,252,852 2  1.59 Lord, Abbett & Co. LLC
Mountain View CLO 2013-1 Ltd.  3,900,000 1  0.99 Seix Investment Advisors LLC
OCP CLO 2013-3, Ltd.  3,873,791 2  0.39 Onex Credit Partners LLC
Shackleton 2014-V CLO, Ltd.  3,842,467 1  0.63 Alcentra Inc.
Shackleton 2014-VI CLO, Ltd.  3,737,158 2  0.38 Alcentra Inc.
Shackleton 2013-III CLO, Ltd.  3,610,615 2  0.36 Alcentra Inc.
Symphony CLO VII, Ltd.  3,549,389 2  0.54 Symphony Asset Management LLC
OCP CLO 2014-5, Ltd.  3,506,708 2  0.44 Onex Credit Partners LLC
West CLO 2012-1 Ltd.  3,441,730 2  0.39 Allianz Global Investors Capital LLC
Mountain View CLO II Ltd.  3,417,329 2  0.49 Seix Investment Advisors LLC
Venture VIII CDO, Limited  3,083,784 1  0.49 MJX Asset Management LLC
OCP CLO 2012-2, Ltd.  2,999,856 1  0.60 Onex Credit Partners LLC
Shackleton 2013-IV CLO, Ltd  2,997,168 2  0.36 Alcentra Inc.
Symphony CLO V, Ltd.  2,958,426 2  0.38 Symphony Asset Management LLC
MidOcean Credit CLO III  2,957,039 1  0.60 MidOcean Credit Fund Management LP
Figueroa CLO 2013-2, Ltd.  2,795,479 1  0.73 TCW Asset Management Company
Cavalry CLO IV, Ltd.  2,772,018 1  0.70 Regiment Capital Management LLC
Shackleton I CLO, Ltd.  2,763,716 2  0.35 Alcentra Inc.
Shackleton II CLO, Ltd.  2,763,716 2  0.36 Alcentra Inc.
Westwood CDO I, Ltd.  2,656,754 1  0.83 Alcentra Inc.
OCP CLO 2015-9, Ltd.  2,581,935 1  0.35 Onex Credit Partners LLC
Atlas Senior Loan Fund III, Ltd.  2,549,283 1  0.61 Crescent Capital Group LP
Atlas Senior Loan Fund VI, Ltd.  2,474,684 1  0.45 Crescent Capital Group LP
Symphony CLO IX Limited Partnership  2,400,000 1  0.43 Symphony Asset Management LLC
Babson CLO Ltd. 2013-II  2,267,681 1  0.34 Babson Capital Management LLC
Cavalry CLO II  2,238,809 1  0.51 Regiment Capital Management LLC
Atlas Senior Loan Fund V, Ltd.  2,221,591 1  0.44 Crescent Capital Group LP
Symphony CLO III, Ltd.  2,214,332 1  0.86 Symphony Asset Management LLC
Halcyon Loan Advisors Funding 2013-2 Ltd.  2,084,010 1  0.42 Halcyon Loan Investors LP
Cavalry CLO V, Ltd.  2,079,014 1  0.59 Regiment Capital Management LLC
Goldman Sachs Asset Management CLO, 
P.L.C.

 2,060,774 1  1.10 Goldman Sachs Asset Management

Cavalry CLO III, Ltd.  2,023,879 1  0.51 Regiment Capital Management LLC
Baker Street CLO II Ltd.  2,014,112 1  0.96 Seix Investment Advisors LLC
Mountain View CLO III Ltd.  1,991,643 1  0.59 Seix Investment Advisors LLC
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Average 

% of Deal CLO Manager
Mountain View CLO 2014-1 Ltd.  1,969,697 1  0.40 Seix Investment Advisors LLC
JFIN CLO 2014-II Ltd.  1,950,000 1  0.35 Jefferies Finance LLC
Babson CLO Ltd. 2012-II  1,898,858 2  0.24 Babson Capital Management LLC
MidOcean Credit CLO I  1,841,744 2  0.23 MidOcean Credit Fund Management LP
Symphony CLO IV, Ltd.  1,687,449 1  0.63 Symphony Asset Management LLC
Harbourview CLO VII, Ltd.  1,646,814 1  0.41 HarbourView Asset Management Corp.
Pacifica CDO VI, Ltd.  1,475,392 1  0.45 Alcentra Inc.
Clear Lake CLO, Ltd.  1,436,198 1  0.76 Babson Capital Management LLC
St. James River CLO, Ltd.  1,436,198 1  0.85 Babson Capital Management LLC
Hull Street CLO, Ltd.  1,423,417 1  0.28 Feingold O'Keeffe
Venture XIV CLO, Limited  1,413,389 2  0.13 MJX Asset Management LLC
Tralee CDO I Ltd.  1,344,661 1  0.50 Par- Four Investment Management LLC
JFIN CLO 2012 Ltd.  1,327,852 1  0.45 Jefferies Finance LLC
Venture VII CDO Limited  1,327,852 1  0.24 MJX Asset Management LLC
West CLO 2014-1 Ltd.  1,305,262 1  0.30 Allianz Global Investors Capital LLC
Symphony CLO VIII Limited Partnership  1,247,657 1  0.36 Symphony Asset Management LLC
Atlas Senior Loan Fund IV, Ltd.  1,230,077 1  0.24 Crescent Capital Group LP
Mountain View Funding CLO 2006-1, Ltd.  1,068,161 1  0.50 Seix Investment Advisors LLC
Venture XI CLO, Limited  1,048,305 1  0.21 MJX Asset Management LLC
Venture XVI CLO, Limited  935,070 1  0.19 MJX Asset Management LLC
Westwood CDO II, Ltd.  914,197 1  0.43 Alcentra Inc.
MidOcean Credit CLO II  866,744 1  0.21 MidOcean Credit Fund Management LP
BlackRock Senior Income Series IV  831,635 1  0.56 BlackRock Financial Management
West CLO 2013-1 Ltd  665,380 1  0.15 Allianz Global Investors Capital LLC
VENTURE XV CLO, Limited  487,500 1  0.08 MJX Asset Management LLC
Venture XII CLO, Limited  419,675 1  0.06 MJX Asset Management LLC
Venture XIII CLO, Limited  419,675 1  0.07 MJX Asset Management LLC
Venture VI CDO Limited  331,963 1  0.13 MJX Asset Management LLC
Venture X CLO, Limited  331,963 1  0.08 MJX Asset Management LLC
Magnetite VII Ltd.  103,004 1  0.02 BlackRock Financial Management
Grand Total  185,704,759 94  0.53 

Source: Moody’s Analytics Structured Finance Portal
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