Publlc Private Investment Program Summlt

June 4, 2009 | Hilton New York | New York, NY




Percent of Issued Loans Securitized IMSIFMA

Socuritios Industry and
Financial Market1s Associalion

140%
120%

L _— /\
100% / \ —

80% e

Conforming

—FHA-VA
= Jumbo

60% = Subprime
= Consumer Credit

\
40% T —
20%
0% T T T T 1
2004 2005 2006 2007 2008

Source: Fannie Mae, Federal Reserve, FHFA, Freddie Mac, Ginnie Mae, HUD, LoanPerformance First American CoreLogic, OFHEO,
SourceMedia, Thomson Reuters

Securities Industry and Financial Markets Association



Non Agency MBS Issuance m SIEFMA

l | D B I I I I O n S Soecuritios Industry and
) Financial Market1s Associalion

1,000

900

800

700

600

500 - mCMBS

B RMBS
400 -

300 -

200 -

100 -

2004 2005 2006 2007 2008 Q1 2009

Source: Thomas Reuters

3 Securities Industry and Financial Markets Association



ABS Issuance (USD, Billions) 4 SIFMA

Socuritios Industry and
Financial Market1s Associalion

800

700

600

500 H Student Loans
H Other, including CDO
. .

400 Manufactured Housing
B Home Equity

Equipment

300 u Credit Cards
B Auto

200

) I I I I I

- —
2003 2004 2005 2006 2007 2008 Q1 2009

Source: Thomas Reuters

4 Securities Industry and Financial Markets Association



TALF-Related ABS Issuance by Type 4 SIEMA

l | D B I I I I O n S Soecuritios Industry and
) Financial Market1s Associalion

16.0

14.0

12.0

10.0

® Non TALF-Eligible
= TALF-Eligible, Cash-Financed
B TALF-Eligible, TALF-Financed

8.0

6.0

4.0

2.0

0.0
Auto Credit Card Equipment Student Loan

As of May 5 TALF Operation
Source: Bloomberg, Dealogic, Federal Reserve Bank of NY, Thomson Reuters
Note: Does not include 2009 issuance that do not fall under these asset classes

Securities Industry and Financial Markets Association



Estimated Maturity Profile of MIEYIN

Commercial Mortgages (USD, Billions A Sk e T

400

350

300

250

200
150
100
50 I
0 L]

2009 2010 2011 2012 2013 2014 2015 2016 2017 2018

Source: Deutsche Bank, Federal Reserve, Intex, Mortgage Bankers Association, Trepp

6 Securities Industry and Financial Markets Association



