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THE INDICATIVE PRICING INFORMATION PROVIDED HEREIM (THE "VALUATION 15 BEING PROVIDED AT YOUR REQUEST FOR YOUR INFORMATION PURPOSES ORLY AND 1S NOT
INTEMDED AS AN OFFER OR SOLICITATION FOR PURCHASE OR SALE OF A SECURITY OR A CONTRACTUAL OBLIGATION (COLLECTIWELY, THE "FINANCIAL INSTRUMENTS,
INCGLUDIMNG THE FINARCIAL INSTRUMEMNTS SPECIFIED HEREIMN. THE WALUATION 1S OMLY AN ESTIMATE AS OF THE DATES INDICATED HEREIM AMD THE ACTUAL MARKET PRICE
OF THE FINAMCIAL INSTRUMENTS CAN BE DETERMIMED OMLY WHEMN AND IF EXECUTED IN THE MARKET, COMSEQUENTLY, THE WALUATION MAY MNOT REFLECT LEYELS AT
WYHICH () ACTUAL TRAMSACTIONS MAY OCCUR OR HAVE OCCURRED OR (I COLLATERAL CALLS MAY BE MADE. THERE MAY BE NO OR MAY NOT HAVE BEEMN ANY SECOMNDARY
TRADING MARKET FOR THE FINARNCIAL INSTRUMENT S, THE YALUATION MAY INCORPORATE INFORMATION FROM THE MOST ACTIVE MARKETS TOWWHICH CITIHAS ACCESS
AMD, CONSEQUERNTLY, MAY NOT REFPRESEMNT AN ESTIMATE OF THE WALUE OF THE PARTICULAR FINAMCIAL INSTRUMEMNT IN THE MOST ACTIVE MARKET TO WHICH OTHERS
MAY HAVE ACCESS

The Waluation is only an estimate by Citi as to the general value of the specified Financial Instruments, as ofthe dates indicated, and is subject to change at any time without notice. The Yaluation
is only one view as to the estimated general value of a paricular Financial Instrument at a particular point in time. The basis upon which this valuation is prepared {for example, mid market or bid)
is available upon reguest.

The Waluation may take into account a number of factars including, but not limited to, any one or maore of the following: () general interest rate and market conditions; (i) macroeconormic andior
deal-specific credit fundamentals; {jii) valuations of other financial instruments which may be comparable in terms of rating, structure, maturity andfor covenant protection, {iv) investor opinions
about the respective deal parties; (W) size of the transaction; (vi) cash flow projections, which in turn are based on assumptions about centain parameters that include, but are not limited to, default,
recovery, prepayment and reinvestment rates; vil) administrator reports, asset manager estimates, broker gquotations andfor trustee reports, and &) comparable trades, where ohservable. Citi's
view of these factors and assumptions may differ from other parties, and part of the valuation process may include the use of proprietary models. The Yaluation may also take into account such
factors as the length oftime that has elapsed since the transaction relating to the specific Financial Instrument was entered into, potential reduction to Citi of market and other risks that may be
realizable through an urmwind, and other product pricing considerations relevant to the specific Financial Instrument which may lead Citi to forego the full profit potentially realizable if the transaction
ran full tenn ("early unwind considerations'). Accordingly, valuation by other parties may be significantly different and are likely to be less attractive to you if early unwind considerations are part of
the Valuation. The Valuation is based upon information derived from sources believed to be reliable; however, Citi has not independently verified such information. In addition, reparts may be
available only periodically and with a delay and accordingly, where valuations may rely upon the most recently available infonmation in such reports for a transaction, the Yaluation may be based
on information that may not be current as of the valuation date.

Thig valuation is provided only as an accommaodation and without charge, and this service may be discontinued at any time. Citiis not acting as your advisor, agent or fiduciary in providing this
waluation. To the extent permitted by law, Citi expressly disclaims any responsibility for ar liability (dncluding, without lirmitation lisbility for any direct, punitive, incidental or consequential loss or
darmage, any act of negligence or breach of any warrantyd relating to () the accuracy of any models, market data input into such models or estimates used in deriving the Yaluation, (i) any errors or
omissions in computing or disseminating the Waluation, {ii) any changes in market factors ar conditions ar any circumstances beyond Citi's control and {iv) any uses to which the Waluation is put
You are responsible for your own independent verification and should consult with your ovwn auditors and other advisors with respect to the waluation and before deciding the uses to which the
waluation may be put. Specifically, Citi does not assert that the valuation is appropriate for the purposes of valuing the particular Financial Instrument in your financial statements in accordance with
the requirements ofyour local accounting frarmework (for exarnple FASE Statement Mo, 157 "Fair Walue Measurements” under US GAAP or International Accounting Standard Mo, 39 "Financial
Instruments: Recognition and Measurernent™.

The information provided herein has been prepared specifically for your use only and you should treat it as proprietary and confidential information. This information may not be shared or
reproduced inwhole arin part under any circumstances.
wihere this Waluation is sentvia electronic means, Citi cannot be held responsible for any corruption or alteration of the data durng transmission to the recipient.

This “aluation supersedes any similar information you may have received orally or in other written or electronic format from Citi.

Citi may make armarket in or engage in transactions in the Financial Instruments referred to herein. The Waluation may be affected by Citi's ownh transactions and Citi's own gquotations. Citi may
have a position in the securities or options of any issuer referred to herein. An employee of Citi may be a director of an issuer referred to herein. Citi may have () solicited or provided advisory,
banking or underwriting services to the issuers of the Financial Instruments or the assets underdying such Financial Instruments, and (i) participated in the issuance of the Financial Instruments,
and Citi may do so in the future.

June 2009

CitiFirst Protection
Full capital protection

CitiFirst Performance
Some capital protection

CitiFirst Opportunity
No capital protection
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