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THE INDICATIVE PRICING INFORWVIATION PROVIDED HEREIM (THE "VALUATION") IS BEING PEOVIDED AT VOUER REQUEST FOR VOUER INFORNATION PURPOSES OMLY AMD IS MOT
INTEWMDED A5 &AM OFFER OF SOLICITATION FOR FURCHASE OF SALE OF & SECURITY OF. & CONTRACTUAL OBLIGATION (COLLECTIVELY, THE "FINAMCIAL INSTEULENTS"),
IMCLUDING THE FIMANCLAL INSTEUMMENTS SPECIFIED HEREIN. THE VALUATION IS OMLY &AM ESTIMATE &5 OF THE DATES INDICATED HEREIN AND THE ACTUAL MARKET PRICE
OF THE FIMAWNCIAL IMSTEURIENWTS CAM BE DETERIIMNED CHMLY WHEN AND IF EXECUTED IM THE WMABRKET, CONSEQUENTLY, THE VALUATION MMAY NOT REEFLECT LEVELS AT
WHICH (I) ACTUAL TEANSACTIONS IIAY OCUCUR OF HAVE OCUCUREED OF (I COLLATERAL CALLS MAY BE MADE. THERE NAY BE MO QR LAY HOT HAVE BEEN ANY SECONDARY
TRADING MAFRKET FOR THE FINANCIAL INSTRUMENTS. THE VALUTATION MMAY INCORPORATE INFORRATION FEOR THE RMOST ACTIVE MMARKETS TO WHICH CITI HAS ACCESS
AND, CONSEQUENTLY, MAY HMOT BEEFRESENT AN ESTIMATE OF THE YALUE OF THE PARTICULAR. FINANCIAL INSTEURMENT I THE MOST ACTIVE RMARKET TO WHICH OTHERS
LAY HAVE CCESS

The Valuation is only an estirnate by Citl as to the general walae of the specified Financial Instruments, as of the dates indicated, and is subject to change at any tirne without notice. The Valuation is ondyr one wiear
as to the estirnated generalwalue of a particular Financial Instrument at a particular point in tiroe

The Valuation may take into account a marober of factor including, but not limited to, argy one or more of the following: (i) general interest rate and market conditions; (i) macroeconomic andfor deal-specific
credit fundarmentals ; {iii}) waluations of other financial instruments which may be comparable in terms of rating, structure, maturity andfor covenant protection; (+) irvestor opinions about the respective deal
parties; () size of the transaction; (i) cash flow projections, which in turn are based on assurnptions about certain parameters that include, but are not limited to, default, recowery, prepayment and reirvestment
rates; (vil) administrator reports, asset manager estimates, broker quotations andfor trustee repors, and i) comparable trades, where observable. Citi's view of these factors and assurnptions may differ from
other parties, and part of the waluation process may include the use of proprietary rmodels. The Valunation may also take into account such fac tors as the length of tire that has elapsed since the transaction relating
to the specific Financial Instrroent was entered into, potential reduction to Citi of rmarket and other risks that maw be realizable throngh an unadnd, and other product pricing considerations relesrant to the specific
Finareial Instrurnent which roay lead Citi to forego the full profit potentially realizable if the transaction ran full term (Mearly ureind considerations ). Accordingly, waluation by other parties mavy be significantly
different and are likely to be less attractiee to yon if early unwind considerations are part of the Valuation. The Valuation is based npon information derfved frorn somrces beliesred to be reliable ; howesrer, Citi has
not independently =rerified such infornmation. In additior, reports may be arailable only periodically and with a delay and accordingly, whete waluations may rely wmoon the most recently available information in
such reports for a transaction, the Valuation may be based on inforrmation that rmay not be carrent as of the wraluation date.

This Valuation is provided only as ah accornrnodation and without charge, and this service may be discontirmed at any tivne. Citi is not acting as wour adwisor, agent or fiduciary in providing this Waluation. To the
extent permitted by laar, Citi e xpressly disclairms ansy responsibility for or lsbility (including, withont lirnitation liabilitsy for ansy direct, punitive, incidental or conseguential loss or darage, any act of negligence
or breach of any warrants) relating to (1) the accouracy of any models, rarket data input into such models or estimates used in derfving the Valuatior, (ii) ansr errors or ormissions in computing or disserninating the
Waluation, (111 any changes in market factors or conditions or any circumstances besond Citl's control and () anyr uses to which the Waluation is put. ¥om are responsible for sour own independent werification
and should consult with srour own anditors and other adsrisors with respect to the Valuation and before deciding the nses to which the Waluation roay be put. Specifically, Citl does not assert that the sraluation is
appropriate for the pumposes of walnng the particular Financial Instruraent in srour financial stateraents in accordance with the regqurernents of sour local accounting framework (for exarnple FASE Staternent No.
157 "Fair Value Measurements” under U5 GAMAF or International Accounting Standard Ho. 3% "Financial Instruments: Fecognition and Ivsasurernent ).

The information provided herein has heen prepared specifically for srour use onlyr and yron should treat # as proprietary and confidential information. This information raas not be shared or reproduced in whole or
in part under any circumstances.

Where this Waluation is sent wia electronic means, Citi cannot be held responsible for any cormuption or alteration of the data during transmission to the recipient
This Valuation supersedes any similar information sou rmay have received orally or in other written or electronic format from Citi.
Citi ray make a market in or engage in transactions in the Financial Instruments referred to herein. The Waluation may be affected by Citl's own transactions and Citi's own quotations. Citi may hawe a position in

the securities or options of any izsuer referred to herein. fn eraployee of Citl may be a director of an issuer referred to herein. Citi roay have (1) solicited or provided adwizory, banking or underwriting services to
the izssuers of the Financial Instruments or the assets nnderlying such Financial Instruments, and (i) participated in the issuance of the Financial Instrorments, and Citi masyr do 2o in the fitare.

June 2009

CitiFirst Protection
Full capital protection

CitiFirst Performance
Some capital protection

CitiFirst Opportunity
No capital protection
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