Comparison of Updated Portfolio Losses and Loss Rates,
by Bank Holding Company and for 19 Participating Bank Holding Companies,
3/13/2012 and 3/16/2012

Bank of America Corporation ($B)

3/13/2012

Other Loans (1) 1.7
3/16/2012

Other Loans (1) 1.8

Citigroup Inc. ($B)

3/13/2012
First Lien Mortgages 9.3
Junior Liens and HELOCs 6.0
Other Loans (1) 4.4
3/16/2012
First Lien Mortgages, Domestic 89
Junior Liens and HELOCs, Domestic 5.9
Other Loans (1) 4.8

19 Participating Bank Holding Companies ($B)

3/13/2012
First Lien Mortgages 61.5
Junior Liens and HELOCs 56.4
Other Loans (1) 15.3
3/16/2012
First Lien Mortgages, Domestic 61.1
Junior Liens and HELOCs, Domestic 56.3
Other Loans (1) 15.7

(1) Other loans include international real estate loans in 3/16/2012 results.

Estimates may not sum precisely due to rounding.



Comparison of Updated Portfolio Losses and Loss Rates,
by Bank Holding Company and for 19 Participating Bank Holding Companies,
3/13/2012 and 3/16/2012

Ally Financial Inc. (%)

3/13/2012
First Lien Mortgages 6.1
Other Loans (1) 3.0
3/16/2012
First Lien Mortgages, Domestic 6.0
Other Loans (1) 2.5

Bank of America Corporation (%)

3/13/2012

Other Loans (1) 2.1
3/16/2012

Other Loans (1) 1.9

Citigroup Inc. (%)

3/13/2012
Loan Losses 11.2
First Lien Mortgages 9.7
Junior Liens and HELOCs 18.5
Other Loans (1) 3.8
3/16/2012
Loan Losses 113
First Lien Mortgages, Domestic 9.3
Junior Liens and HELOCs, Domestic 18.2
Other Loans (1) 2.8

MetLife, Inc. (%)

3/13/2012
Loan Losses 16
Other Loans (1) 2.0
3/16/2012
Loan Losses 1.4
Other Loans (1) 1.6

Wells Fargo & Company (%)

3/13/2012

Other Loans (1) 2.2
3/16/2012

Other Loans (1) 2.1

19 Participating Bank Holding Companies (%)

3/13/2012
First Lien Mortgages 7.4
Other Loans (1) 2.5
3/16/2012
First Lien Mortgages, Domestic 7.3
Other Loans (1) 2.3

(1) Other loans include international real estate loans in 3/16/2012 results.

Average loan balances used to calculate portfolio loss rates exclude loans held for
sale and loans held for investment under the fair value option. Estimates may not
sum precisely due to rounding.



