Markets & Securities Services | SWIFT

Citi ISO 15022 Field 70E Codes List for Settlement Statement and Advice Messages (as of SR2014)

CODEWORDS NOT SUPPORTED/REPLACED FOR 1S015022

CODEWORD DESCRIPTION 1ISO 15022 REPLACEMENT
/AMR/ Amortized Units Replaced by 70C::SUBB//AMOR followed by the units.
SMR: Currently sent by Citi on ISO 7775 MT571 for
Clearstream. Also supported on MT572.
/BL/ Book Cost (local) The local book/market value. Will not be supported for 1ISO15022.
/BS/ Book Cost (Base) Will not be supported for 1ISO15022.
/CD/ Contractual Settlement Date Replaced by 98A::SETT
/COMPLETE/ ISO 7775 MT573: Clearstream/Euroclear (Argentina) Will not be supported for ISO15022.
/COMPLETE/ Sent by Citi on ISO 7775 MT572 to indicate Replaced by 22F::PAIN and PARC in confirmations in MT54X
transaction is the completion of a settlement, which only.
had more than one settlement indicated by
/PARTIAL/.
/CSH/ Debit/Credit Indicator Replaced by 22a::REDE//RECE or
22a::REDE//DELI
JEIl/ Extra Information Will not be supported for 1ISO15022.
JEXCH/ Refer to Field 94B Place of Trade Citi Usage Replaced by Field 94B Place of Trade.

Requirements and ISO List of Valid MIC Codes




CODEWORD DESCRIPTION 1ISO 15022 REPLACEMENT
JFSI/ Redemption Indicator Will not be supported for 1ISO15022.
/IR/ Interest Rate Included in Field::35B in the description of the security.
/IS/ Issue Date Will not be supported for 1ISO15022.
JLC/ Sent by Citi on ISO 7775 MT571, MT572 & MT573 to | Replaced by 93C balance qualifiers on MT 535.
indicate settlement location. Also for the US, LC
contains the letter version of the nominee code to | Nominee codes will be listed in 70C::SUBB//
specify who is holding the security.
JLCC/ Sent by Citi on ISO 7775 MT572 to indicate location Replaced by MT508 and MT538.
change.
JLR/ Linked reference number Replaced by 20C::RELA or 20C::PREV etc.
Sent by Citi on ISO 7775 MT572
/MD/ Maturity Date Included in Field::35B in the description of the security.
Currently populated on ISO 7775 MT571, MT572 &
MT573.
/NM/ Location Nominee — numeric equivalent to /LC/ noted | Replaced by 70C::SUBB// followed by the nominee code.
above.
/NOHOLDGS/ | Sent by Citi on ISO 7775 MT571 when the account has | Replaced by 17B::ACTI/N in MT535.
ho holdings.
/NOTRANS/ Sent by Citi on ISO 7775 MT572 when no transactions | Replaced by 17B::ACTI/N in MT536.
have taken place during reporting period.
/NOPENDGS/ Sent by Citi on I1SO 7775 MT573 when the account has | Replaced by 17B::ACTI/N in MT537.
no pending transactions.
/OTCO/ Refer to Field 94B Place of Trade Citi Usage Citi will provide in Sequence B2b 70E::TRDE. Only apply to
Requirements MT537. Check support of Place of Trade MT536 and MT537.
/PARTIAL/ Sent by Citi on I1SO 7775 MT572 to indicate Replaced by 22F::PARS//PAIN in confirmations in MT54X only.

transaction is a partial settlement.
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CODEWORD DESCRIPTION 1ISO 15022 REPLACEMENT

/PG/ Page # within the statement Replaced by LAST, MORE or ONLY in Field 28E::Page Number/
Sent by Citi on ISO 7775 MT571 & MT573 Continuation Indicator

/PN/ Pool Number Included in Field::35B in the description of the security.
Sent by Citi on ISO 7775 MT571.

/PS/ Pending Stock Distribution Will not be supported for 1ISO15022.

/RA/ Rating of company. It is available on Citiing reports: Will not be supported for ISO15022.
evaluated asset, asset by location and asset holdings.

JTK/ Ticker symbol - equities Included in Field::35B in the description of the security.

/REALIGN/ MT573: Clearstream/Euroclear (Argentina) Check.

/RES35H/ Sent by Citi on ISO 7775 MT571 to indicate the Replaced by qualifier AMOR for MT535, 536 and 537.
amortized or residual value of securities, in addition
to the nominal face value, which appears in field 35H.

/RES35A/ Sent by Citi on MT572 to indicate the amortized or Replaced by qualifier AMOR for MT535, 536 and 537.
residual value of securities, in addition to the nominal
face value, which appears in field 35A.

/RI/ Sent by Citi on ISO 7775 MT572 to indicate reversal of | Replaced by 25D::MOVE//REVE in MT536.
a transaction.

/SHE/ Shares Held Elsewhere Will not be supported for 1ISO15022.

/SNE/ Eligibility Replaced by Field 94F: Place: Place of Safekeeping.
DTC eligible indicator a Y or No

/SP/ Sent by Citi on ISO 7775 MT573 to indicate short Replaced by 24B::PEND//LACK, PENF//LACK in MT548 and
position. MT537.

/SS/ Statement status (final/interim) Replaced by 22F::CODE//COMP

/TD/ Trade Date Trade date is not reported on 1SO15022 MT536 and 537
Sent by Citi on ISO 7775 MT572 & 573. statements.

/TBK/ Total Book Cost Will not be supported for 1ISO15022.
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CODEWORD DESCRIPTION ISO 15022 REPLACEMENT

/TC/ DTC confirmation number Replaced by 70E in the transaction detail narrative for the
Sent by Citi on MT572 MT536.

/TIP/ Total Positions (UNITS ++) Replaced by 93B::AGGR//UNIT

JTT/ TXN Type Flag Will not be supported for 1ISO15022.

Codewords for Fails Coverage

CODEWORD

DESCRIPTION

15022 REPLACEMENT

/FAILLOANRET/

Also on ISO 7775 MT573 while the loan is open for the
pending deliver transaction.

Replaced by 70E::SPRO on MT537.
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Codewords For MT534 Notice of Settlement Problem

CODEWORDS ELIMINATED/REPLACED FOR 1S015022

7775 CODEWORD

DESCRIPTION

1ISO15022 REPLACEMENT

/ESD/YYYYMMDD/

Expected Settlement Date should be updated on the
transaction during Pre-Matching if the settlement
date agreed with the local counterparty is different
from the Contractual Settlement Date on the
transaction.

Eliminated.

JFR/nn/E1/xxxxxxxxxxx/Al
JXXXXXXXXKXXXXXXXXXXX

FR: Citi Fail Reason Code

El: Extra Information which provides code description
Al: Additional Information provides details regarding
the prematching, i.e., number of shares if
counterparty knows different quantity.

FR & El replaced by 25D:Status and 24B:Reason

Al to be provided on MT537 Field 70E::REAS/narrative
for selected status/reason.

Al to be provided on MT548 Field 70D::REAS/narrative
for selected status/reason.

/SETAMT/ccyamount/

For RP and DP transactions, indicates the settlement
amount and currency. Currency and amount format
follow SWIFT formatting.

Replaced by 19A::SETT in MT548.

Codewords For Right of Retention Process in Italy

7775 CODEWORD

DESCRIPTION

1ISO15022 REPLACEMENT

Field 72,

/RC/OWNED by
Client/local legal
language (if any)

/RC/RETAINED by
Citi/local legal language
(if any)

Sent by Citi to the client to indicate the balances that
are retained by Citi and owned by the client for Right
of Retention processing.

Field 70E, Subsequence B1,

70E::HOLD///RC/balance

JOWNED BY CLIENT/local legal language (if any)
/RC/balance

/RETAINED BY CITl/local legal language (if any)
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IRS Circular 230 Disclosure: Citigroup Inc. and its affiliates do not provide tax or legal advice. Any discussion of tax matters in these materials (i) is not intended or written to be used, and cannot be used or relied
upon, by you for the purpose of avoiding any tax penalties and (ii) may have been written in connection with the "promotion or marketing" of any transaction contemplated hereby ("Transaction"). Accordingly, you
should seek advice based on your particular circumstances from an independent tax advisor.

In any instance where distribution of this communication is subject to the rules of the US Commodity Futures Trading Commission (“CFTC”), this communication constitutes an invitation to consider entering into a
derivatives transaction under U.S. CFTC Regulations 8§ 1.71 and 23.605, where applicable, but is not a binding offer to buy/sell any financial instrument.

Any terms set forth herein are intended for discussion purposes only and are subject to the final terms as set forth in separate definitive written agreements. This presentation is not a commitment to lend, syndicate a financing,
underwrite or purchase securities, or commit capital nor does it obligate us to enter into such a commitment, nor are we acting as a fiduciary to you. By accepting this presentation, subject to applicable law or regulation, you agree to
keep confidential the information contained herein and the existence of and proposed terms for any Transaction.

Prior to entering into any Transaction, you should determine, without reliance upon us or our affiliates, the economic risks and merits (and independently determine that you are able to assume these risks) as well as the legal, tax and
accounting characterizations and consequences of any such Transaction. In this regard, by accepting this presentation, you acknowledge that (a) we are not in the business of providing (and you are not relying on us for) legal, tax or
accounting advice, (b) there may be legal, tax or accounting risks associated with any Transaction, (c) you should receive (and rely on) separate and qualified legal, tax and accounting advice and (d) you should apprise senior
management in your organization as to such legal, tax and accounting advice (and any risks associated with any Transaction) and our disclaimer as to these matters. By acceptance of these materials, you and we hereby agree that
from the commencement of discussions with respect to any Transaction, and notwithstanding any other provision in this presentation, we hereby confirm that no participant in any Transaction shall be limited from disclosing the U.S.
tax treatment or U.S. tax structure of such Transaction.

We are required to obtain, verify and record certain information that identifies each entity that enters into a formal business relationship with us. We will ask for your complete name, street address, and taxpayer ID number. We may
also request corporate formation documents, or other forms of identification, to verify information provided.

Any prices or levels contained herein are preliminary and indicative only and do not represent bids or offers. These indications are provided solely for your information and consideration, are subject to change at any time without
notice and are not intended as a solicitation with respect to the purchase or sale of any instrument. The information contained in this presentation may include results of analyses from a quantitative model which represent potential
future events that may or may not be realized, and is not a complete analysis of every material fact representing any product. Any estimates included herein constitute our judgment as of the date hereof and are subject to change
without any notice. We and/or our affiliates may make a market in these instruments for our customers and for our own account. Accordingly, we may have a position in any such instrument at any time.

Although this material may contain publicly available information about Citi corporate bond research, fixed income strategy or economic and market analysis, Citi policy (i) prohibits employees from offering, directly or indirectly, a
favorable or negative research opinion or offering to change an opinion as consideration or inducement for the receipt of business or for compensation; and (ii) prohibits analysts from being compensated for specific recommendations
or views contained in research reports. So as to reduce the potential for conflicts of interest, as well as to reduce any appearance of conflicts of interest, Citi has enacted policies and procedures designed to limit communications
between its investment banking and research personnel to specifically prescribed circumstances.

[TRADEMARK SIGNOFF: add the appropriate signoff for the relevant legal vehicle]

© 2014 Citigroup Global Markets Inc. Member SIPC. All rights reserved. Citi and Citi and Arc Design are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.
© 2014 Citibank, N.A. All rights reserved. Citi and Citi and Arc Design are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.

© 2014 Citigroup Inc. All rights reserved. Citi and Citi and Arc Design are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.

© 2014 Citigroup Global Markets Limited. Authorised by the Prudential Regulation Authority and regulated by the Financial Conduct Authority and the Prudential Regulation Authority. All rights reserved. Citi and Citi and Arc Design
are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.

© 2014 Citibank, N.A. London. Authorised and regulated by the Office of the Comptroller of the Currency (USA) and authorised by the Prudential Regulation Authority. Subject to regulation by the Financial Conduct Authority and
limited regulation by the Prudential Regulation Authority. Details about the extent of our regulation by the Prudential Regulation Authority are available from us on request. All rights reserved. Citi and Citi and Arc Design are
trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.

© 2014 [Name of Legal Vehicle] [Name of regulatory body.] All rights reserved. Citi and Citi and Arc Design are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered throughout the world.

Citi believes that sustainability is good business practice. We work closely with our clients, peer financial institutions, NGOs and other partners to finance solutions to climate change, develop industry standards, reduce our own
environmental footprint, and engage with stakeholders to advance shared learning and solutions. Highlights of Citi’'s unique role in promoting sustainability include: (a) releasing in 2007 a Climate Change Position Statement, the first
US financial institution to do so; (b) targeting $50 billion over 10 years to address global climate change: includes significant increases in investment and financing of renewable energy, clean technology, and other carbon-emission
reduction activities; (c) committing to an absolute reduction in GHG emissions of all Citi owned and leased properties around the world by 10% by 2011; (d) purchasing more than 234,000 MWh of carbon neutral power for our
operations over the last three years; (e) establishing in 2008 the Carbon Principles; a framework for banks and their U.S. power clients to evaluate and address carbon risks in the financing of electric power projects; (f) producing
equity research related to climate issues that helps to inform investors on risks and opportunities associated with the issue; and (g) engaging with a broad range of stakeholders on the issue of climate change to help advance
understanding and solutions.

Citi works with its clients in greenhouse gas intensive industries to evaluate emerging risks from climate change and, where appropriate, to mitigate those risks.

efficiency, renewable energy & mitigation
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