Daily TARP Update

July 2, 2012

The Office of Financial Stability (OFS) has updated the format of the Daily TARP Update (DTU) report. These changes are identified below. The updated format is designed to make the report
easier to read and better represent some of the transactions that have occurred in the TARP program. The major changes are highlighted below using a copy of each version of the DTU for the
same day. Transaction-level detail is available at: http://www.treasury.gov/initiatives/financial-stability/briefing-room/reports/tarp-transactions/Pages/default.aspx.

Write-offs and realized losses have been combined. [CPP Exchanges Into CDCI] column added to Disposition expenses are inpluded n [C_)ther
Disposition expenses are no longer included in realized losses show non-cash repayments from exchanges out Income '(Expenses)], pedcing the previous
- Ih‘;y were mgved tothe [Otherglncome (Expenses)] column. of CPP, into CDCI. Disbursements for amount n allthres columns by these experse.

exchanges into CDCI from CPP are repi
as negative numbers in this column.

[Other Income (Expenses)]

[Outstanding] = [Disbursed] - includes gains on sales,

[Repayments] — [Exchanges] — investment income, fees

[Write-offs & Realized Losses] collected, and disposition
expenses.
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Refinancing Realized Gain/Other | Warrants (*Dollars in Billions*) Obligated Disbursed Repayments SBLF Into coCP® Outstanding Dividends® Interest® Warrants Sold* | (Expenses)® | Total Income Total Cash Back®
(*Dollars in Billions*) Obligated Disbursed toSBLF' | Write-offs Loss® Outstandi Dividends® | Interest’ Income? Sold® Total Income Total Cash Back® Bank Support Programs
Bank Support Programs Capital Purchase Program (CPP)

|Capital Purchase Program (CPP)* i illi $ 165.33 $ 165.33| § 15840 | $ - |s - |s 256 $ 437 $ 929[% - |s 743|% (000)] § 16.72 s 175.12
Banks with Assets $10 Billion or Greater S 16533 S 16533 158408 - | 255 001]s 437 s 929 $ - |s 743|5 1672 $ 175.12 Banks with Assets Less Than $10 Billion s 1457 s 1as7)s 231 s 2218 036 s 0xs 60| |s 48] s s 0195 o1 s 1e| s 895
Banks with Assets Less Than $10 Billion $ 1457 s 1457( 7318 221¢ 003|$ 0193 6.69 s 146 - s 000 $ 019 165 $ 895 Citigroup Common” $ 25.00 $ 2500]$ 25.00 $ - s - s $ 093]s $ 00s|s 6855 78| s 3284
Citigroup Common $ 25.00 $ 25.00 | $ 25.00 S - S - $ - $ 093[$ - S 685| S 0.05]$ 7.84 $ 32.84 (Tip)

Targeted TIP) Bank Of America $ 2000 s 2000($ 2000 $ - s - $ 146 - s 1] - s 27| s 2267
Bank Of America $ 20,00 s 2000 $ 2000 s - s - ls - $ 144 - |s - |s 1248 267 $ 2267 Citigroup s 2000 s 2000($ 2000 s s s 157)s s 0195 s 1| s 2176
Citigroup S 20.00 $ 2000 $ 20.00 $ - 1s ) - $ 157]$ - 18 ) 019]$ 176 S 21.76 GP)

Asset Guarantee Program (AGP) Bank Of America $ $ $ S $ S $ $ $ 0283 0.28 $ 0.28
Bank Of America S - $ - 18 - s - s - s - S - 1S - 1S 028 - 18 0.28 B 0.28 Citigeoup. s 5.00 s - s - S s S 0445 S 0075 225) % 276 S 276
Citigroup® $ 5.00 $ - 18 - $ - 1S - |s - S 044 - 1s 225 007]$ 2.76 $ 276 c Initiative (CDCI) s 057 s 021]$ 0.00 sV oa)s s 057 S 0025 s S 3 002 H 0.02

[ i apital Initiative (CDCI)” Bank Program Totals $ 250.46 $ 24510 | § 23071 $ ﬂ $ 277§ 1163 $ 1515 $ $ 9.16 | $ 937|$ 33.68 $ 264.39
Exchanges From CPP to CDCI s 0.36 $ 0.36 1' B B B B B Credit Market Programs
Not From Exchanges $ 021 $ 0213 0.00 $ - 1s - 1s 057 $ 002)$ $ $ $ 0.02 $ 0.02 bl

Bank Program Totals® $ 25046 $  2s510)$ 2071]$  221]$ 258|$ 020($ 1162 $  15a5($ $ 938[$ 916|$ 3369 $ 264.40 ESA $ 751 $ 62518 143 $ $ 48] 1S LIZAES $ $ 0081 % L2 217
Credit Market Programs Debt s 1435 s 1224 299 s $ 926| |s s 028|% $ $ 08| s 326

Public-Private o (PPIP] Iz $ 140 $ 010|$ $ $ 0| |[s $ $ s s s
Equity’ $ 751 s 625 143 $ $ $ 482 $ 067]$ s 008[s s ors| |s 217 urchase SBA 7(s) s 037 s 03713 03 s S 00 1S Skl 001 1S s 001S oot} fe o3
Debt s 1435 s 1224 299 s s s 9.26 s s 028 s s s 0.28 s 326 Cr gram Totals $ 23.62 $ 189 | $ an $ $ 14.19 $ 067[$ 029$ $ 008[$ 103 $ 5.81

Term ities Lending Facility s 140 S 010 - S $ S 0.10 S s ) ) $ - $ - [l

— \erican International Group (AIG)°
Purchase SBA 7(a) Securities (SBA) s 037 s 037]s 036 s s s 0.00 s s oom|s oools s oom| [s 038 pmericen =
Common 4754 4754 1158 552 3044 - - - - 1.58
Credi Program Totals $ 23.62 $ 1896 | $ a7 $ $ $ 14.19 $ 067 $ 029]$ 0.08|$ $ 1.03 $ 5.81 s 5 $ $ 5 $ 5 $ £ $ $ :
Ot e AroeTa Preferred s 2029 $ 20298 2029 $ - s $ 06| s s - s 029 093 s 223
IAIG Total 6784 6784 3187 552 3044 o064 - 029 093 3281
[American Intemational Group (AIG)"® oals $ $ $ $ $ $ $ $ $ $ $
tomotive I i (AlEP)
Common'" $ 47.54 $ 4754 | $ 1158 $ - s 552|% 30.44 $ - s - s - s -1 - $ 1158 "
oW s 5103 s 5103($ 220 s am|s 24| |3 s 077 s (000 $ 06| s 297
Preferred $ 20.29 $ 2029 [ $ 20.29 S - $ - $ - $ 064($ - $ 029($ - $ 0.93 $ 21.23
Chrysler s 1237 s 1237 9.4 s 203]6 s s 119]% s 050§ 69| [ 113
AIG Totals $ 67.84 $ 67.84 | $ 31.87 $ $ 552 $ 3044 $ 064 % - s 029§ $ 0.93 $ 32.81
— Ally (GMAC) s 1629 s 1629 % 250 s s 15| | 2976 s s o1|s 30| s 550
e Industry Financing Program (AIFE| [AtFP Totals $ 7969 s 7969 | $ 35.18 s 726 s | s 287] s 195] s s 062 sas| [s 063
oM § 5103 $ 510319 2.2 $ - 1S 4445 2.3 $ $ 07718 o0} s $ 086 $ 24.07 Other Programs Totals $ 147.53 s 147.53 | 67.06 $ 27m|s e8| | 35 9] ] 09| 638| |[s nM
Chrysler S 12.37 $ 1237 9.44 S 160|$ 133]$ $ S 119 $ 050 $ S 1.69 S 1113 Treasury Housing Programs Under TARP
Ally (GMAC) S 16.29 $ 1629 $ 2.54 S - S 13.75 $ 287($ - S 013]$ $ 3.00 $ 5.54 N ffordabl s 29.88 B 341
AIFP Totals $ 79.69 $ 7969 | $ 35.18 $ 160 $ 577 % 37.14 $ 287 195| ¢ om|s$ $ 5.55 $ 4073 = B 260 B o7
Other Programs Totals $ 14753 $  us3|s 67.06 $ 1608 129 67.58 $ 351)¢ 195) % 102]$ $ 6.49 $ 73.54 A Refinance™ 5 a2 5 206
Treasury Housing Programs Under TARP Housing Totals s 5.60 s 458

[Making Homes Affordable $ 20.88 s 341

HFA Hardest-Hit Fund s 7.60 S 1.07 TARP Totals [s wa] [s a613]s 3025 | [s s 1555]s aso| [s 193]s 2[5 065 10365 an| [s 34363

FHA Refinance™ S 812 S 0.06 Additional Treasury Holdings T

Housing Totals s ase0 s am [Adaitonsl AIG Common Shres Held by Treasury” [ 1| [ —1 [ —1 [ [ [ —1Is sors sor] [ s97
|
Grand Totals s az| [s  aenls wsa]_— [s 218|$  149|$ 93.39 $  193:|s 224[$  1048]$ ass]s aa| [s 34375 Total for TARP Programs and Additional AIG Shares [s wal|| [s aes]s 30254 | Is s 1ss5]s ss0| s 1w3]s 2[5 sa6]s 163]s aos| [s 349,60

v

Section added for Additional Treasury Holdings to show additional
AIG Common Shares Held by Treasury. A total with TARP

d Additional h Iso added. Thi:
CURRENT FORMAT Pretnizton i il 0 Tt v for 38 s in o NEW FORMAT

monthly 105(a) report to Congress.
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Principal/Investment

Income/Revenue

Refinancing to

CPP Exchanges Into

Write-offs &

Other Income

(*Dollars in Billions*) Obligated
Bank Support Programs
Capital Purchase Program (CPP)
Banks with Assets $10 Billion or Greater S 165.33
Banks with Assets Less Than $10 Billion S 14.57
Citigroup Common’ S 25.00
Targeted Investment Program (TIP)
Bank Of America S 20.00
Citigroup S 20.00
Asset Guarantee Program (AGP)
Bank Of America S
Citigroup S 5.00
Community Development Capital Initiative (CDCI) S 0.57
Bank Program Totals ) 250.46
Credit Market Programs
Public-Private Investment Program (PPIP)
Equity® $ 7.51
Debt S 14.35
Term Asset Backed Securities Lending Facility S 1.40
Purchase SBA 7(a) Securities (SBA) S 0.37
Credit Market Program Totals S 23.62
Other Programs
American International Group (AIG)’
Common S 47.54
Preferred S 20.29
AIG Totals S 67.84
Automotive Industry Financing Program (AIFP)
Gm*° $ 51.03
Chrysler S 12.37
Ally (GMAC) S 16.29
AIFP Totals S 79.69
Other Programs Totals S 147.53
Treasury Housing Programs Under TARP
Making Homes Affordable S 29.88
HFA Hardest-Hit Fund S 7.60
FHA Refinance! $ 8.12
Housing Totals S 45.60
TARP Totals S 467.22
Additional Treasury Holdings
Additional AIG Common Shares Held by Treasury9
Total for TARP Programs and Additional AlG Shares S 467.22

Disbursed Repayments SBLF! cocr? Realized Losses Outstanding Dividends® Interest’ Warrants Sold* (Expenses)5 Total Income Total Cash Back®
S 165.33 | $ 158.40 S S 256 $ 4.37 S 929 | S S 743 (S (0.00)| S 16.72 S 175.12
S 1457 | S 7.31 221 S 0361 S 021 S 6.70 S 146 | S S 0.19 ]S (0.01)] S 1.64 S 8.95
S 25.00 [ S 25.00 S S S S 093] S S 0.05| S 6.85| S 7.84 S 32.84
S 20.00 | S 20.00 S S S 1.44 | S S 1.24 | S S 2.67 S 22.67
S 20.00 | S 20.00 S S S 157 | S S 0191 $ S 1.76 S 21.76
$ $ $ $ $ S $ $ 028 $ 0.28 $ 0.28
S S S S $ 044 | S $ 0.07 | $ 225 S 2.76 S 2.76
S 0211 S 0.00 S (0.36)| S S 0.57 S 0.02] S S S S 0.02 S 0.02
S 245.10 | S 230.71 S S 277 | S 11.63 S 15.15 | $ S 9.16 | $ 9.37 | $ 33.68 S 264.39
S 6.25 | $ 1.43 S S 4.82 S 067 S S S 0.08 | $ 0.75 S 2.17
S 12.24 | S 2.99 S S 9.26 S S 028 §$ S S 0.28 S 3.26
S 010 S $ S 0.10 S $ S $ S S
S 037 S 0.36 S S 0.00 S S 001( S S 0.00| $ 0.01 S 0.38
S 18.96 | $ 4.77 S $ 14.19 S 0.67 | S 029 | $ S 0.08 | $ 1.03 S 5.81
S 4754 | S 11.58 S 552 (S 30.44 S S S S S S 11.58
S 20.29 | S 20.29 S S S 064 | S S S 029 | $ 0.93 S 21.23
S 67.84 | S 31.87 S 552 ($ 30.44 S 064 | $ S S 029 | $ 0.93 S 32.81
S 51.03 | S 23.20 S 434S 23.49 S S 077 | S S (0.00)| S 0.76 S 23.97
S 1237 | S 9.44 S 293 | S S S 119 $ S 050 | $ 1.69 S 11.13
S 16.29 | $ 2.54 S 0.00 | S 13.75 S 287 | S S S 013 $ 3.00 S 5.54
S 79.69 | S 35.18 S 7.26 | $ 37.24 S 287 | $ 195 | $ S 062 | $ 5.45 S 40.63
) 147.53 | $ 67.06 ) 12.79 | $ 67.68 S 3.51|$ 195 | $ S 092|$ 6.38 S 73.44
S 3.41
S 1.07
S 0.06
S 4.54
S 416.13 | $ 302.54 S S 1555 | S 93.50 S 1933 | S 224 | $ 9.16 | $ 10.36 | $ 41.10 S 343.63
S 597 | $ 5.97 S 5.97
S 416.13 | $ 302.54 S S 15.55 | $ 93.50 S 1933 | S 224 | S 9.16 | S 16.33 | $ 47.06 S 349.60

Notes

All figures are as of prior business day and are subject to adjustment(s)

! This row represents the portion of CPP repayments that were received from refinancing to the Small Business Lending Fund (SBLF), which is not a TARP program. The law creating the SBLF provided that banks could
refinance securities issued under the CPP and CDCI programs with securities issued under the SBLF. A total of 137 CPP banks refinanced under the SBLF resulting in repayments of $2.21 billion in CPP investments.

This amount is included in total repayments and therefore, this column is not used to calculate the "Outstanding" amount.
2 This column represents non-cash exchanges out of CPP into CDCI. A total of 28 CPP banks, representing $355.7 million, converted from CPP to CDCI. The total amount exchanged into CDCI, with converted warrants,

was $363.3 million.

3 For equity programes, all dividend and interest payments are classified in the “Dividends” category. For direct loan programs, all dividend and interest payments are classified in the “Interest” category. These
classifications are consistent with the accounting treatment used to produce OFS’ financial statements.
4 Amount of "Warrants Sold" reflects net cash receipts.
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Notes (continued)

> "Other Income (Expenses)" includes gains on sales, investment income, fees collected, and disposition expenses. "Other Income (Expenses)" does not include the Citigroup AGP receivable for up to $800 million in
trust preferred securities from the Federal Deposit Insurance Corporation (FDIC).

® This column represents the sum of repayments plus income/revenue. All returned TARP funds are paid into the general fund of the Treasury for the reduction of the public debt. These amounts do not represent
lifetime cost estimates, which OFS provides in its monthly 105(a) report to Congress.

7 Citigroup CPP investment was originally in the form of preferred shares and was converted to common stock in September 2009.

8 Allocation of PPIP Equity receipts between repayments and income are subject to reclassification.

 Treasury’s investment in AIG common shares consists of shares acquired in exchange for preferred stock purchased with TARP funds (TARP shares) and shares received from the trust created by the FRBNY for the
benefit of Treasury as a result of its loan to AlG (non-TARP shares). Treasury manages the TARP shares and non-TARP shares together, and disposes of them pro-rata in proportion to its holdings. Only the TARP
shares are included under “Other Programs—AIG” and the "Write-offs & Realized Losses" column shows a loss based on Treasury’s cost basis of $43.53 in the TARP shares alone. The non-TARP shares are shown at
the bottom of the page after the TARP Total under "Additional AIG Common Shares Held by Treasury." A gain in the "Other Income (Expenses)" column is shown for the non-TARP shares because Treasury’s cost basis
in such shares is deemed to be zero. When the TARP shares and non-TARP shares are considered together, Treasury’s cost on a cash basis is $28.73 per share. Treasury currently holds a total of 1.06 billion AlIG
common shares, consisting of 699,247,745 TARP shares and 360,369,076 non-TARP shares.

10 Treasury’s investment in GM was originally made primarily in the form of loans, some of which were subsequently converted into common and preferred stock. Treasury currently holds only common stock. The
realized loss reflects the difference between the price at which Treasury sold common shares in GM’s initial public offering and the Treasury’s cost basis ($43.52 per common share) for such shares. Treasury currently
holds 500,065,254 in remaining shares of GM common stock.

11 Treasury has entered into a letter of credit (L/C) to fund the FHA Short Refinance Program. Pursuant to this L/C, a reserve account has been pre-funded with S50 million in funds for any future loss claim payments.
Treasury will be reimbursed for all unused amounts from this account. As of the date hereof, no disbursements for loss claim payments under the FHA Short Refinance Program have been made.
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