














































































































The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-N—Continued

MEMORANDA—Continued

Item 6 is to be reported only by bank holding companies with total consolidated assets of $1 billion

or more, or with $2 billion or more in par/notional amounts of off-balance sheet derivative contracts

(as reported in Schedule HC-L, items 11.a through 11.e).

Dollar Amounts in Thousands BHCKl Bil | Mil | Thou

BHCK| Bil | Mmil [ Thou

6. Derivative contracts:

o

Fair value of amounts carried as assets.................... 3529 |

3530 | 15,000

M.6.
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Dollar Amounts in Thousands

BHCK

Bil | Mil | Thou

7. Additions to nonaccrual assets during the quarter..

8. Nonaccrual assets sold during the QUAET.............ooiiii e

.| C410

177,000

C411

24,000

M.7.
M.8.
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Schedule HC-P—1-4 Family Residential Mortgage Banking Activities in Domestic Offices

Schedule HC-P is to be completed by (1) all bank holding companies with $1 billion or more in total assets' and (2) bank holding companies
with less than $1 billion in total assets at which either 1—4 family residential mortgage loan originations and purchases for resale? from all
sources, loan sales, or quarter-end loans held for sale in domestic offices exceed $10 million for two consecutive quarters.

Dollar Amounts in Thousands BHCK| Bil | Mil | Thou
1. Retail originations during the quarter of 1-4 family residential mortgage loans for sale?
A. Closed-end fIrSt lIBNS ....ocueeieie e ] F066 of 1a
D. ClOSEA-ENA JUNIOT IENS.. ...ttt ettt et et eaaenens] F067 of 1b
c. Open-end loans extended under lines of credit: BHDM
(1) Total commitment under the liNes of Credit .............cviiiiiiiiiii e F670 of 1.c(1)
(2) Principal amount funded under the lines of Credit ............cooiiiiiiii e F671 0 1.c(2)
2. Wholesale originations and purchases during the quarter of 1—4 family residential mortgage
loans for sale:? BHCK
A. Closed-end fIrSt lIBNS ....cceeiiee e F068 o 2a.
D. ClOSEA-ENA JUNIOT IENS.. ...ttt ettt e ettt et e e e eaaennens] F069 0o 2b.
c. Open-end loans extended under lines of credit: BHDM
(1) Total commitment under the lines of Credit .............coiiiiiiiiii e F672 0 2.c.(1)
(2) Principal amount funded under the lines of Credit ............cooiiiiiiiiii e F673 0 2.c.(2)
3. 1-4 family residential mortgages sold during the quarter: BHCK
A. Closed-eNnd fIrSt lIBNS ....ocueeiii e ] FO70 of 3a.
b. Closed-end junior liens FO71 0f 3.b.
c. Open-end loans extended under lines of credit: BHDM
(1) Total commitment under the liNes of Credit ............oviiiiiiiiii e F674 0f 3.c.(1)
(2) Principal amount funded under the lines of Credit ...........ccoviiiiiii e F675 0| 3.c.(2)
4. 1-4 family residential mortgages held for sale at quarter-end (included in Schedule HC, item 4.a): BHCK
E= I O (o TS7=To Br=T g o I 1= =T o PP FO72 of 4a.
D. ClOSEA-ENA JUNIOT IBNS.. ...ttt ettt ettt et e e e e e e eae et ennens] FO73 0f 4b.
c. Open-end loans extended under lines of credit: BHDM
(1) Total commitment under the liNes of Credit ............ocviiiiiiiiii e F676 0of 4.c.(1)
(2) Principal amount funded under the lines of Credit ..o F677 0 4.c.(2)
5. Noninterest income for the quarter from the sale, securitization, and servicing of 1—4 family
residential mortgage loans (included in Schedule HI, items 5.f, 5.g, and 5.i): BHCK
a. Closed-end 1—4 family residential mMortgage l0ans ............cooiiiiiiiiiiii i F184 2,000 5.a.
BHDM
b. Open-end 1-4 family residential mortgage loans extended under lines of credit .................cooiiiinil] F560 0] 5.b.
6. Repurchases and indemnifications of 1—4 family residential mortgage loans during the quarter:
£ I O (o TS7=To Br=T g o I 1] =T o PP F678 0| 6.a.
D. ClOSEA-ENd JUNIOT IBNS ...ttt ettt et e e et ea e n e e e e ennes] F679 0f 6.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the liNes Of Credit ...........coviiiiiiiii e F680 0| 6.c.(1)
(2) Principal amount funded under the lines of Credit ............cooiiiiiiiii e F681 0| 6.c.(2)

" The $1 billion asset size test is generally based on the total assets reported as of June 30, 2009.
2 Exclude originations and purchases of 1-4 family residential mortgage loans that are held for investment.
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Schedule HC-Q—Assets and Liabilities Measured at Fair Value on a Recurring Basis

Schedule HC-Q is to be completed by all bank holding companies.

Dollar Amounts in Thousands

ASSETS

1. Available-for-sale securities...........cccocerieeinineenns

2. Federal funds sold and securities
purchased under agreements to resell

3. Loans and leases held for sale............cccocveerineene

4. Loans and leases held for investment....................
5. Trading assets:
a. Derivative assets.........cccccceeeviiiieiieiciiiecee e

b. Other trading assets..........cccccceerreiieneiieenenne
(1) Nontrading securities at fair value with
changes in fair value reported in current
earnings (included in Schedule HC-Q,
item 5.b, aboVe).......ccceeiiiiiiie
6. All other assets.......cccoeeeieeiiiieie e
7. Total assets measured at fair value on a
FECUITING DaSIS......ccoiviiiiiiiiiiiie e

LIABILITIES
8. DEPOSIS...ueiiieeiiiiiiiiie e
9. Federal funds purchased and securities sold
under agreements to repurchase............cccccovcueeennee
10. Trading liabilities:
a. Derivative liabilities..........ccoceeiiiiiiniiieieed

b. Other trading liabilities
11. Other borrowed MoNey..........cccceveeriiieieeiie e,
12 Subordinated notes and debentures.......................
13. All other liabilities
14 Total liabilities measured at fair value on a

FECUITNG DaSIS......ccoiviiiiiiiiiiiee e

(Column A) (Column B) (Column C) (Column D) (Column E)

Total Fair Value LESS: Amounts Netted Level 1 Fair Value Level 2 Fair Value Level 3 Fair Value
Reported on in the Determination of Measurements Measurements Measurements
Schedule HC Total Fair Value

Bil [ Mil | Thou|BHCK] Bil | Mil | Thou[BHCK] Bil | Mil | Thou[BHCK] Bil | Mil | Thou[BHCK| Bil | Mil | Thou
bhcy
1773 51,307,000{ G474 0| G475 7,535,000{ G476| 43,704,000| G477/ 68,000
BHCK
JGars 0| G479 0| G480 0] G481 0| G482 0
G483 283,000] G484 0| G485 3,000| G486 268,000] G487 12,000
G488 11,406,000 G489 0] G490 155,000 G491 11,251,000 G492 0
bhct
3543 3,705,000| G493 13,450,000 G494 2,859,000 G495 14,199,000 G496| 97,000
BHCK
G497 2,812,000] G498| 0] G499 1,800,000 G500| 988,000 G501 24,000
F240 0| Fe84 0| Fe92 0| F241 0| F242 0
G391 1,404,000 G392 0| G395 469,000| G396 806,000 G804 129,000
G502 | 70,917,000{ G503 13,450,000{ G504 12,821,000 G505| 71,216,000{ G506 330,000
F252 | 0| Fese| 0| Fe94| 0| F253| 0| F254| 0
G507 0] G508| 0| G509 0| G510 0] G511 0
bhct
3547 4,687,000| G512 12,862,000 G513 2,774,000| G514 14,666,000| G515| 109,000
BHCK
G516 1,590,000 G517 0| G518 966,000| G519 624,000| G520 0
G521 0] G522 0| G523 0| G524 0| G525 0
G526 0] G527 0| G528 0] G529 0] G530 0
G805 11,867,000 G806 0| G8o7 0| G8os 11,865,000 G809 2,000
G531 18,144,000| G532 12,862,000 G533 3,740,000 G534 27,155,000 G535 111,000

FRY-9C
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5.b.

5.b.(1)

10.a.

10.b.
1.
12.
13.

14,
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Schedule HC-Q—Continued

Dollar Amounts in Thousands

(Column A)
Total Fair Value
Reported on
Schedule HC

(Column B)
LESS: Amounts Netted
in the Determination of

Total Fair Value

(Column C)
Level 1 Fair Value
Measurements

(Column D)
Level 2 Fair Value
Measurements

(Column E)
Level 3 Fair Value
Measurements

BHCK| Bil | Mmil | Thou

BHCK| Bil | Mmil | Thou

BHCK| Bil | Mmil | Thou

BHCK| Bil | Mmil | Thou

BHCK| Bil | Mmil | Thou

Memoranda

1. All other assets (itemize and describe
amounts included in Schedule HC-Q,
item 6 that are greater than $25,000 and
exceed 25% of item 6):

a. Mortgage servicing assets.........c.cccoceerieriieennnn. G536 0| G537 0 G538 0 G539 0| G540 0
b. Nontrading derivative assets...........cccccccceeeennen. G541 632,000| G542 0] G543 0| G544 632,000| G545 0
. z'gzg VIE Assets G546 461,000| G547 0| G548 461,000| G549 0| G550 0
d. ZT-,B( G551 o| G552 0| G553 o| G554 o| G555 0
BHTX
e | ein G556 o| G557 o| cs58 0| G559 0| G560 0
f, z'j_g G561 o| G562 0| G563 o| G564 o| G565 0
2. All other liabilities (itemize and describe
amounts included in Schedule HC-Q,
item 13 that are greater than $25,000 and
exceed 25% of item 13):
a. Loan commitments (not accounted for as
AEMIVALVES)..orr e F261 o| Fe89 o| Fe97 o| F262 o| F263 0
b. Nontrading derivative liabilities......................... G566 0| G567 0| G568 0] G569 0| G570 0
. E(‘;'gf VIE Liabilities G571 11,494,000| G572 0| c573 0| G574 11,494,000 G575 0
d. z'g?g G576 o| G577 0| G578 0| G579 0| G580 0
e z'ggf G581 o| G582 0| G583 0| G584 0| cs85 0
f, 2';:36( G586 o| G587 o| cs88 o| cs89 0| G590 0

FRY-9C
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M.1.a.

M.1.b.
M.1.c.

M.1.d.
M.1.e.

M.2.a.

M.2.b.
M.2.c.

M.2.d.
M.2.e.

M.2.f.
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Schedule HC-R—Regulatory Capital

This schedule is to be submitted on a consolidated basis.

For Federal Reserve Bank Use Only

c ||

Tier 1 capital

1. Total bank holding company equity capital (from Schedule HC, item 27.3) ........cccccooiiiiiiiniicenen.

2. LESS: Net unrealized gains (losses) on available-for-sale securities’ (if a gain, report as a
positive value; if a loss, report as a negative value).............ccooeiiiiiiiiiiciience e

3. LESS: Net unrealized loss on available-for-sale equity securities’ (report loss as a positive value)

4. LESS: Accumulated net gains (losses) on cash f ow hedges ! (if a gain, report as a positive
value; if a loss, report as @ Negative Value)............ccoiiiiiiiiieiie e

5. LESS: Nonqualifying perpetual preferred StOCK ............cccoiiiiiiiiiiiiiice e

6. a. Qualifying Class A noncontrolling (minority) interests in consolidated subsidiaries.....................
b. Qualifying restricted core capital elements (other than cumulative perpetual preferred stock)?
c. Qualifying mandatory convertible preferred securities of internationally active

bank holdiNng COMPANIES ......ccuuiiiiiiii ettt

7. a. LESS: Disallowed goodwill and other disallowed intangible assets............cccoccceiiieiiniiiniiennnns
b. LESS: Cumulative change in fair value of all financial liabilities accounted for under a fair
value option that is included in retained earnings and is attributable to changes in the bank
holding company's own creditworthiness (if a net gain, report as a positive value; if a net loss,
report @s @ NEJALIVE VAIUE)........oouiii ettt et e e e s ae e e ebe e e s aeeeeas
8. Subtotal (sum of items 1, 6.a., 6.b., and 6.c., less items 2, 3, 4, 5, 7.a, and 7.b)..
9. a. LESS: Disallowed servicing assets and purchased credit card relationships .............cccccoeeenneen.
b. LESS: Disallowed deferred tax @SSetsS.........ccuuiiiiiiiiiiiiiiiiee i
10. Other additions to (deductions from) Tier 1 capital ..........ccceiiiiiiiiiii e
11. Tier 1 capital (sum of items 8 and 10, less items 9.a and 9.b).........cccoooiiiiiiiiiii e,

Tier 2 capital
12. Qualifying subordinated debt, redeemable preferred stock, and restricted core capital elements?
(except Class B noncontrolling (minority) interest) not includible in items 6.b. or 6.c. .......cc.cc.c.....
13. Cumulative perpetual preferred stock included in item 5 and Class B noncontrolling (minority)
interest not included in 6.b., but includible in Tier 2 capital ..........ccccceviiiiiiici e
14. Allowance for loan and lease losses includible in Tier 2 capital...........cccoviiiiiiiiiiiiiece e
15. Unrealized gains on available-for-sale equity securities includible in Tier 2 capital...............ccc......
16. Other Tier 2 capital COMPONENES.........cccuiiiiiiie et ree e e e sree e st e e stee e e sneeeeereeesseeees
17. Tier 2 capital (sum of items 12 through 16).........ccoiiiiiiiiiiii e
18. Allowable Tier 2 capital (Iesser of itemM 11 OF 17)....eoiiiiiiie e

19. Tier 3 capital allocated for Market FiSK ...........ooiiii i

20. LESS: Deductions for total risk-based capital .............ccooviiiiiiiiiiii e
21. Total risk-based capital (sum of items 11, 18, and 19, less item 20)..........cccceeiiiiiiiiiiiiiie e,

Total assets for leverage ratio

22. Average total assets (from Schedule HC-K, item 5)..........cooiiiiiiiiiiiiiieeeeeeeee e

23. LESS: Disallowed goodwill and other disallowed intangible assets (from item 7.a above)...............
24. LESS: Disallowed servicing assets and purchased credit card relationships (from item 9.a above)
25. LESS: Disallowed deferred tax assets (from item 9.b @above)...........coceiiiiiiiiiie

26. LESS: Other deductions from assets for leverage capital pUrPOSES..........ccocueeiriiieiiiiireeiiee e ees
27. Average total assets for leverage capital purposes (item 22 less items 23 through 26)...................
28. —30.Not applicable

Capital ratios
31. Tier 1 leverage ratio (item 11 divided by item 27).........oooiiiiii e
32. Tier 1 risk-based capital ratio (item 11 divided by item 62)...

Dollar Amounts in Thousands [BHCX| Bil | Mil | Thou
................ 3210 29,683,000
BHCK
................ 8434 (180,000)
................. A221 0
................. 4336 (1,062,000)
................. B588 0
................. G214 0
G215 1,667,000
................ G216 0
................. B590 19,145,000
................ F264 0
c227 13,447,000
................. B591 0
................. 5610 0
................. B592 (21,000)
................. 8274 13,426,000
................. G217 3,330,000
................. G218 0
................ 5310 639,000
................. 2221 4,000
................. B594 0
................ 5311 3,973,000
................. 8275 3,973,000
................ 1395 0
................. B595 0
................. 3792 17,399,000
bhct
................ 3368 225,696,000
................ B590 19,145,000
................. B591 0
................. 5610 0
BHCK
................. B596 (1,510,000)
................. A224 208,061,000
BHCK Percentage
................. 7204 6.45%
{ 7206 13.27%
................. 7205 17.19%

33. Total risk-based capital ratio (item 21 divided by item 62)...........c.cooviiiiiiiiiiieee,

1. Report amount included in Schedule HC, item 26.b, "Accumulated other comprehensive income."

2. Includes subordinated notes payable to unconsolidated trusts issuing trust preferred securities net of the bank
in the trust, trust preferred securities issued by consolidated special purpose entities, and Class B and Class C
interests that qualify as Tier 1 capital.

holding company's investment
noncontrolling (minority)

FRY-9C
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6.a.
6.b.

6.c.
7.a.

7.b.

9.a
9.b

1.

22.
23.
24,
25.

26.
27.

31.
32.
33.
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Schedule HC-R—Continued
Bank holding companies are not required to risk-weight each on-balance sheet asset and the credit equivalent amount of each off-balance sheet item that qualifies for a risk
weight of less than 100 percent (50 percent for derivatives) at its lower risk weight. When completing items 34 through 54 of Schedule HC-R, each bank holding company
should decide for itself how detailed a risk-weight analysis it wishes to perform. In other words, a bank holding company can choose from among its assets and off-balance
sheet items that have a risk weight of less than 100 percent which ones to risk-weight at an appropriate lower risk weight, or it can simply risk-weight some or all of these
items at a 100 percent risk weight (50 percent for derivatives).
C000
(Column A) (Column B) (Column C) | (Column D) | (Column E) (Column F)
Totals Items Not Allocation by Risk Weight Category
(from Subject to
Schedule HC) Risk-Weighting 0% 20% 50% 100%
Dollar Amounts in Thousands | Bil | Mil | Thou | Bil | Mil | Thou|Bil | Wil | Thou|Bil | mi | Thou|Bil | Mil | Thou|Bil | Mmil [ Thou
Balance Sheet Asset Categories BHCE BHCO BHC2 BHC5 BHC9
34. Cash and due from depository institutions (column A
equals the sum of Schedule HC, items 1. a, 1.b.(1) and BHCK 0010
1iD(2)) et 68,475,000 414,000 14,910,000 53,151,000 0| 34.
bhcx 1754
35. Held-to-maturity Securities ...........cccoereiiniciniceec e 4,115,000 (6,000) 152,000 3,761,000 62,000 146,000 35.
bhex 1773
36. Available-for-sale securities ...........cccuviviiiiiininicce 51,307,000 (2,279,000) 17,740,000 22,236,000 1,762,000 11,848,000] 36.
37. Federal funds sold and securities purchased under BHCK C225
agreements to reSell ........ccooiiiiiiii i 846,000 538,000 308,000 0] 37.
bhct 5369
38. Loans and leases held for sale ..........ccoceeeeeiiiiiiiiee i, 283,000 0 0 0 0 283,000] 3s.
bhct B528
39. Loans and leases, net of unearned income ............cccceeeeennnnen. 45,220,000 13,676,000 944,000 7,733,000 5,330,000 17,537,000 39.
bhcx 3123
40. LESS: Allowance for loan and lease losses............cccccceevvvneenn.. 520,000 520,000 40.
bhcx 3545
41, Trading @SSEetS.....ccoiuiiiiiiieiiiie ettt 6,517,000 6,517,000 0 0 0 of 41.
BHCK B639
42. All Other @SSEtS ' ........ovecveeeeeeeeeeeeeeee e 44,723,000 21,950,000 2,163,000 109,000 12,000 20,489,000| 42.
bhct 2170
43. Total assets ( sum of items 34 through 42) .........ccccoceiviiinenene 220,966,000 39,752,000 36,447,000 87,298,000 7,166,000 50,303,000| 43.

1. Includes premises and f xed assets, other real estate owned, investments in unconsolidated subsidiaries and associated companies, direct and indirect investments in real estate

ventures, intangible assets, and other assets.
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Schedule HC-R—Continued
(Column A) (Column B) (CoumnC) | (ColumnD) | (ColumnE) | (ColumnF)
Face Value Credit Credit Allocation by Risk Weight Category
or Notional Conversion Equivalent
Amount Factor Amount ' 0% 20% 50% 100%
Dollar Amounts in Thousands | Bil | Mil | Thou Bil | Mil | Thou|Bil [ Mil | Thou]|Bil [ Mi [ Thou[Bil | Mil [ Thou|Bil | Mil | Thou
Derivatives and Off-Balance Sheet Iltems BHCK B546 BHCE BHCO BHC2 BHC5 BHC9
44. Financial standby letters of credit ..................... 12,175,000| 1.00 or 12.52 12,175,000 445,000 2,410,000 0 9,320,000
45. Performance standby letters of bhct 6570
o7 | PR URSSRSS 1,034,000 .50 517,000 29,000 59,000 0 429,000
46. Commercial and similar letters of bhct 3411
o7 | PR URSSRSS 830,000 .20 166,000 1,000 0 0 165,000
47. Risk participations in bankers
acceptances acquired by the reporting BHCK 3429
INSHEULION...c..ecic e 16,000 1.00 16,000 0 16,000 0
bhct 3433
48. Securities 1ent ..o 254,867,000 1.00 254,867,000 254,362,000 473,000 0 32,000
49. Retained recourse on small business bhct A250
obligations sold with recourse............cccccccceenee 0 1.00 0 0 0 0 0
50. Recourse and direct credit substitutes
(other than financial standby letters of
credit) subject to the low-level
exposure rule and residual interests
subject to a dollar-for-dollar capital BHCK B541
FEqQUIrEMENt....ccccvi i 60,000 12.5% 750,000 750,000
51. All other financial assets sold with BHCK B675
FECOUISE ....evieueieiieanteesteaaeeeeteesaeeeneeeeseeeneeeneeennes 0 1.00 0 0 0 0 0
52. All other off-balance sheet BHCK B681
HADIlItIES .o.veeeeiiceeee 599,000 1.00 599,000 0 0 0 599,000
53. Unused commitments:
a. With an original maturity BHCK 6572
exceeding ONe Year........cccoocvrveeneenveenneenen.] 24,816,000 .50 12,408,000 0 478,000 0 11,930,000
b. With an original maturity of one
year or less to asset-backed BHCK G591
commercial paper conduitS.......cccccceeevueene 0 .10 0 0 0 0 0
BHCE A167
54. Derivative contracts .........cccccceveerieeiineieeseeen, 9,417,000 170,000 699,000 8,548,000

1

- Column A muiltiplied by credit conversion factor.

2. For financial standby letters of credit to which the low-level exposure rule applies, use a credit conversion factor of 12.5 or an institution specific factor. For other financial standby letters

3

of credit, use a credit conversion factor of 1.00. See instructions for further information.

- Or institution-specific factor.

FRY-9C
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44,

45.

46.

47.

48.

49.

50.

51.

52.

53.a.

53.b.

54.



The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

S

chedule HC-R—Continued

(Column C) (ColumnD) | (ColumnE) [ (ColumnF)
Allocation by Risk Weight Category
0% 20% 50% 100%

Dollar Amounts in Thousands

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Totals

55

56.
57.

58.

59.

60.

61.

62.

. Total assets, derivatives, and off-balance sheet items by risk weight category (for each

BHCK B696

BHCK B697

BHCK B698

BHCK B699

column, sum of items 43 through 54)

291,454,000

91,433,000

15,714,000

73,528,000

Risk weight factor

x 0%

x20 %

x 50%

x 100%

Risk-weighted assets by risk weight category (for each column, item 55 multiplied by

BHCK B700

BHCK B701

BHCK B702

BHCK B703

1T 0T TSSOSO PRSP RUSRUPROPRRRPRTPPRN

18,286,600

7,857,000

73,528,000

Market risk @qUIVAIENT @SSEES.........iiiuiiiiiei e e
Risk-weighted assets before deductions for excess allowance for loan and lease losses
and allocated transfer risk reserve (sum of item 57, columns C through F, and item 58)

LESS: Excess allowance for loan and lease losses

LESS: Allocated transfer risk reserve

Total risk-weighted assets (item 59 minus items 60 and 61)

BHCK 1651

1,526,000

BHCK B704

101,197,600

BHCK A222

BHCK 3128

BHCK A223

101,197,600

FRY-9C
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57.

58.

59.

60.

61.
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Schedule HC-R—Continued

MEMORANDA

Dollar Amounts in Thousands

BHCK| Bil | Mil | Thou

1. Current credit exposure across all derivative contracts covered by the risk-based capital Standards ............c.cooiiiiiiiii e 8764 4,931,000
With a remaining maturity of
(Column A) (Column B) (Column C)
One year or less Over one year Over five years
Dollar Amounts in Thousands through five years
2. Notional principal amounts of derivative contracts: 1 BHCK] Tril | Bil | Mil | Thou|BHCK] Tril | Bil | Mil | Thou|BHCK] Tril | Bil | Mil | Thou
E I 01 (T TS A = | (Y o) o = o S 3809 344,296,000| 8766 261,427,000 8767 176,886,000
b. Foreign exchange contracts.... .| 3812 239,691,000| 8769 7,480,000( 8770 5,979,000
[ € o] [0 oo o1 1 = oz (=SSR 8771 0] 8772 0] 8773 0
d. Other precious Metals CONITACES. ..........iiiiiiiiiti ettt 8774 of 8775 0f 8776 0
€. Other commOdity CONTFACES. .......coouiiiiiiiiii ettt nne e 8777 0f 8778 of 8779 0
f. Equity derivative contracts .| A00O 1,677,000] A0OO1 248,000[ A002 75,000
g. Credit derivative contracts:
Purchased credit protection that (a) is a covered position under the market risk
rule or (b) is not a covered position under the market risk rule and is not recognized
as a guarantee for risk-based capital purposes:
(1) INVESIMENT Grade. ... ittt ettt r et ae e st e e ntee e G597 180,000( G598 575,000| G599 0
(2) SUDBINVESIMENT Grade.....ciieieiiiiie et ee e et e e s e e st e e e sseeesneeeeanneeessaeeesnneend G600 15,000] G601 44,000| G602 0

Dollar Amounts in Thousands

BHCK| Bil | Mmil | Thou

3. Preferred stock (including related surplus) eligible for inclusion in Tier 1 capital:

a. Noncumulative perpetual preferred stock (included and reported in "Total equity capital,” on Schedule HC)...........cociiiiiiiiiiiiie e

Not applicable.

b
¢. Other noncumulative preferred stock eligible for inclusion in Tier 1 capital (e.g., REIT preferred securities) (included in Schedule HC, item 27.b) .................
d. Other cumulative preferred stock eligible for inclusion in Tier 1 capital (excluding trust preferred securities) (included in Schedule HC, item 20

4. Offsetting debit to the liability (i. e., the contra account) for Employee Stock Ownership Plan (ESOP) debt guaranteed by the reporting bank

holding company (included in SChEAUIE HEC, IEIM 26.C) .......oiiuiiiiiiiieeiie ettt ettt ettt he e bt e bt e e bt et e e b e e oo bt e b e e ehe e e bt e eae e eab e e beenaeeembeenaeenabeenee s

5. Treasury stock (including offsetting debit to the liability for ESOP debt) (included in Schedule HC, item 26.c):

E T (oI g T o g a o)l o 1Ty o T=Y (U L= 1IN 1= (=Y =T ) (oo PSSR

Lo 1T (0 T= TR {5 g g I o 7] .0 T 4o a TR (o od RS SSR

5479 | 0
C498 | 0
A507 | 0
2771 | 0
5483 0
5484 49,000

1. Exclude foreign exchange contracts with an original maturity of 14 days or less and all future contracts.
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e Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued
MEMORANDA—Continued
Dollar Amounts in Thousands [BHCK] Bil | Mil | Thou
6. Market risk equivalent assets attributable to specific risk (included in Schedule HC-R, It8M 58)...........cccoiuiiieiiiieieieciese ettt be e aesae e F031 592,000
7. Not applicable
8. Restricted core capital elements included in Tier 1 capital:
a. Qualifying Class B noncontrolling (minority) interest (included in Schedule HC, item 27.D) ..ot e G219 0
b. Qualifying Class C noncontrolling (minority) interest (included in Schedule HC, IfeM 27.D) ........ooiiiiiiiiier e e e G220 0
c. Qualifying cumulative perpetual preferred stock (included in Schedule HC, €M 27.2) ......c.ooiiiiiiiiicie e 5990 0
d. Qualifying trust preferred securities? (included in Schedule HC, I8M 19.D) ...ttt bbbttt C502 1,667,000
9. Goodwill net of any associated deferred taX ADIIILY .............o ittt h ettt bt e bt e bt e ea bt e bt e b e e e e bt e b e e e he e e bt e nhe e et e e beenateetee e G221 15,357,000
10. Ratio of qualifying restricted core capital elements to total core capital elements less (goodwill net of any associated deferred tax BHCK Percentage
=T o111 PSPPSRSO UPPSRP G222 9.67%

2. Includes subordinated notes payable to unconsolidated trusts issuing trust preferred securities net of the bank holding company’s investment

in the trust, and trust preferred securities issued by consolidated special purpose entities, that qualify as Tier 1 capital.
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The Bank of New York Mellon Corporation
Legal Title of Bank

For Federal Reserve Bank Use Only

RSSD ID: 3587146 C.l.
Schedule HC-S—Servicing, Securitization, and Asset Sale Activities
C000
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G)
1-4 Family Home Credit Auto Other Commercial All Other Loans,
Residential Equity Card Loans Consumer and Industrial All Leases, and
Loans Lines Receivables Loans Loans All Other Assets
Dollar Amounts in Thousands | Bil | Mil | Thou| Bil [ Mil | Thou|Bil | Mil [ Thou|Bil | Mil | Thou|Bil | Mil | Thou|Bil [ Mil | ThoulBil | Mil [ Thou
Securitization Activities
1. Outstanding principal balance of
assets sold and securitized with
servicing retained or with recourse or
other seller-provided credit BHCK B705 BHCK B706 BHCK B707 BHCK B708 BHCK B709 BHCK B710 BHCK B711
enhancements.........cccceieeiiiee e 447,000 0 0 0 0 0 117,000
2. Maximum amount of credit exposure
arising from recourse or other seller-
provided credit enhancements
provided to structures reported in
item 1 in the form of:
a. Credit enhancing interest-only
strips (included in HC-B, HC-D, BHCK B712 BHCK B713 BHCK B714 BHCK B715 BHCK B716 BHCK B717 BHCK B718
OF HC-F)..iiiiiiie e, 0 0 0 0 0 0 0
b. Subordinated securities, and other BHCK C393 BHCK C394 BHCK C395 BHCK C396 BHCK C397 BHCK C398 BHCK C399
residual interests.........ccccvevceeiiieennen 0 0 0 0 0 0 0
c. Standby letters of credit, and BHCK C400 BHCK C401 BHCK C402 BHCK C403 BHCK C404 BHCK C405 BHCK C406
other enhancements.........cccccceeiennnns 0 0 0 0 0 0 0
3. Reporting institution's unused commit-
ments to provide liquidity to structures BHCK B726 BHCK B727 BHCK B728 BHCK B729 BHCK B730 BHCK B731 BHCK B732
reported initem 1 ..o 0 0 0 0 0 0 122,000
4. Past due loan amounts included in
item 1: BHCK B733 BHCK B734 BHCK B735 BHCK B736 BHCK B737 BHCK B738 BHCK B739
a. 30-89 days past due.........cccceervrrceeennnn. 5,000 0 0 0 0 0 0
BHCK B740 BHCK B741 BHCK B742 BHCK B743 BHCK B744 BHCK B745 BHCK B746
b. 90 days or more past due ..................... 2,000 0 0 0 0 0 0
5. Charge-offs and recoveries on assets
sold and securitized with servicing
retained or with recourse or other
seller-provided credit enhancements
(calendar year-to-date): BHCK B747 BHCK B748 BHCK B749 BHCK B750 BHCK B751 BHCK B752 BHCK B753
a. Charge-offs......ccccceviniviiiiiecee, 0 0 0 0 0 0 0
BHCK B754 BHCK B755 BHCK B756 BHCK B757 BHCK B758 BHCK B759 BHCK B760
b. RECOVENEeS ....coovvveeiiieieeeceee e 0 0 0 0 0 0 0
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-S—Continued

Dollar Amounts in Thousands

(Column A)

1-4 Family

Residential
Loans

(Column B)
Home
Equity
Lines

(Column C)
Credit
Card

Receivables

(Column D)
Auto
Loans

(Column E)
Other
Consumer
Loans

(Column F)
Commercial
and Industrial
Loans

(Column G)
All Other Loans,
All Leases, and
All Other Assets

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

Bil | Mil | Thou

6.

For Securitization Facilities Sponsored
By or Otherwise Established By Other
Institutions

9.

10.

1.

12.

. Past due loan amounts included in

. Charge-offs and recoveries on loan

Amount of ownership (or seller’s)
interests carried as:
a. Securities (included in HC-B).................

b. Loans (included in HC-C)..........cccceevueenee

interests reported in item 6.a.:
a. 30-89 days past due........ccceereeriinnene

b. 90 days or more past due .....................]

amounts included in interests reported
in item 6.a. (calendar year-to-date):
a. Charge-offs........cooveiiiiiniiiciee

b. RECOVENES ...oovveiviiiiiee e

Maximum amount of credit exposure
arising from credit enhancements
provided by the reporting institution to
other institutions’ securitization
structures in the form of standby letters

BHCK B761

BHCK B762

BHCK B500

BHCK B501

BHCK B764

BHCK B765

BHCK B767

BHCK B768

BHCK B770

BHCK B771

BHCK B773

BHCK B774

BHCK B763

BHCK B502

BHCK B766

BHCK B769

BHCK B772

BHCK B775

of credit, purchased subordinated

BHCK B776

BHCK B777

BHCK B778

BHCK B779

BHCK B780

BHCK B781

BHCK B782

securities, and other enhancements............]

21,000

Reporting institutions unused commit-

ments to provide liquidity to other insti-

BHCK B783

BHCK B784

BHCK B785

BHCK B786

BHCK B787

BHCK B788

BHCK B789

tution's securitization structures ..................

Asset Sales
Assets sold with recourse or other

seller-provided credit enhancements

BHCK B790

BHCK B791

BHCK B792

BHCK B793

BHCK B794

BHCK B795

BHCK B796

and not securitized...........ccccceeeeiiiiiiiiee s

Maximum amount of credit exposure
arising from recourse or other seller-

provided credit enhancements pro-

BHCK B797

BHCK B798

BHCK B799

BHCK B800

BHCK B801

BHCK B802

BHCK B803

vided to assets reported in item 11
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-S—Continued

MEMORANDA

Dollar Amounts in Thousands

BHCK| Bil | Mil | Thou

1. Small business obligations transferred with recourse under Section 208 of the Riegle Community Development and Regulatory Improvement
Act of 1994:
E IO 101653 c= 1aTo LT aTo [ o] T Tod1 o T= 1IN o= =T o o7 OSSR
b. Amount of retained recourse on these obligations as Of the FEPOIT AALE ...........ocuiiiiiiiii ettt

2. QOutstanding principal balance of assets serviced for others (includes participations serviced for others):

a. 1-4 family residential mortgages serviced with recourse or other servicer-provided credit ENhanCEMENTS ..........cooiiiiiiiiiiiiiie e e

b. 1-4 family residential mortgages serviced with no recourse or other servicer-provided credit enhancements

C. OHNET fINANGIAI ASSES | ..o veeeee oottt ee e et e e e e eeeeeeeseeeeeeeeaeeeeaeeee e eee e eeeeeeeee e e e e eeeeeeeeeeeeeseseeeeseeeeeeeeeee e e e e e e eeeeeeeeeeeeeeeeeeeeeeeeee s eeseeeeeeeeeeeeeneeeeeseeeesaenaes

d. 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end (includes closed-end

FlaTo o] o= o Er=T g To (o= g o T T T STV R UOUPUPPUPRRPRROY

3. Asset-backed commercial paper conduits:

a. Maximum amount of credit exposure arising from credit enhancements provided to conduit structures in the form of standby letters of
credit, subordinated securities, and other enhancements:

(1) Conduits sponsored by the bank, a bank affiliate, or the bank holding COmMPaNY ... e

(2) Conduits sponsored by other unrelated INSHIUTIONS ...... ... . ettt ea s

b. Unused commitments to provide liquidity to conduit structures:

(1) Conduits sponsored by the bank, a bank affiliate, or the bank holding COMPEANY ... e

(2) Conduits sponsored by other unrelated INSHIUTIONS ...... ... . ettt ea s

4. Outstanding credit card fees and finance charges (included in Schedule HC-S, item 1, column C)2 ................................................................................................

A249 0
A250 0
B804 0
B805 1,341,000
A591 0
F699 0
B806 0
B807 0
B808 0
B809 310,000
C407 0

1. Memorandum item 2. c is to be completed if the principal balance of other financial assets serviced for others is more than $10 million.

2. Memorandum item 4 is to be completed by (1) bank holding companies that, together with affiliated institutions, have outstanding credit card receivables (as defined in the instructions) that

exceed $500 million as of the report date or (2) bank holding companies that on a consolidated basis are credit card specialty holding companies (as defi ned in the instructions).
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Notes to the Balance Sheet—Predecessor Financial ltems

For bank holding companies involved in a business combination(s) during the quarter, provide on the lines below quarterly average
information for any acquired company(ies) with aggregated assets of $10 billion or more or 5 percent of the reporting bank holding
company's total consolidated assets as of the previous quarter-end, whichever is less.

Dollar Amount in Thousands |BHBC| Bil | Mil | Thou
1. Average loans and leases (net of unearned INCOME)..........c.oiiiiiiiiiiiiii e 3516 of 1.
2. AVEIrage @arNiNG @SSEIS. ... ciiuiiiiiiitii ittt ettt a ettt nh ettt r e naneenee s 3402 0| 2.
3. Average total CoNSOIAAtEd @SSELS. ... ....cueiiiiiiiiiii e 3368 0| s.
4. Average qUItY CAPIAL.........cciiiiiiiiiie ettt 3519 0| 4.

Notes to the Balance Sheet—Other

Enter in the lines provided below any additional information on specific line items on the balance sheet or its supporting schedules that the

bank holding company wishes to explain, that has been separately disclosed in the bank holding company's quarterly reports to its shareholders,
in its press releases, or on its quarterly reports to the Securities and Exchange Commission (SEC). Also include any transactions

which previously would have appeared as footnotes to Schedules HC through HC-S.

Each additional piece of information disclosed should include the appropriate reference to schedule and item number, as well as a description
of the additional information and the dollar amount (in thousands of dollars) associated with that disclosure.

Example

A bank holding company has guaranteed a new loan for its leveraged Employee Stock Ownership Plan (ESOP) for $750 thousand and
that amount has increased the bank holding company's long-term unsecured debt by a material amount. The bank holding company has
disclosed that change to its stockholders and to the SEC. Enter on the line item below the following information:

TEXT)| BHCK| Bil | Mil | Thou
0000 [Sch. HC, item 16, New loan to holding company's ESOP guaranteed
by bank holding company

0000 | 750

Notes to the Balance Sheet—Other

TEXT] Dollar Amount in Thousands BHCKl Bil | Mil | Thou
1. Amount of excess restricted core capital elements included in Schedule HC-R,
item 10.
G914) 1.
2. Amount of assets included in Schedule HC-R, item 43, Column B, that were
booked on-balance-sheet on the implementation date as a result of the bank
holding company's implementation of FAS 167 J463| 2.
3. Amount of ALLL recognized on the implementation date for assets that were
booked on-balance-sheet as a result of the bank holding company's
implementation of FAS 167 J537 | 3.
4.| 5359
5359 | 4
5.] 5360
5360 | 5.
6.] B027
8027 | 6.
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Notes to the Balance Sheet—Other, Continued

TEXT Dollar Amount in Thousands BHCKl Bil | Mil | Thou
7.1 B028
Bo2s| 7.
8. | B029
Bo29 | 8.
9. | B0O30
B30 0.
10.| BO31
Bo31 | 10.
11.| B032
B032| .
12.| BO33
B033| 12.
13.| B0O34
B034| 13,
14.| BO35
B035 | 14,
15.| BO36
B036 | 15.
16.| BO37
B037 | 16.
17.| BO38
Bo3s | 7.
18.| BO39
B3| 18.
19.| BO40
Bo4o| 10.
20.] B041
Bo41 | 20.




