DERIVATIVES360 ®

The financial markets are evolving. Shifting investment strategies and regulatory reform are
impacting the way we all do business.
The derivatives investments service model is affected by these changes. If your investment
strategy includes derivatives, you may be required to comply with new regulatory mandates
around central clearing, collateral requirements, reporting and liquidity. These new regulations
can have a significant impact on your business model.
Change requires new approaches and new relationships. Change gives you the opportunity to
review, modify and improve your current operating model.
Make the leap from how you operate today to how you need to operate in tomorrow’s
marketplace. Re-evaluate your current derivatives processes and consider new solutions to help
you meet your strategic goals.
Imagine how a holistic approach to managing your derivatives activities could benefit your
derivatives trading strategies.
Discover Derivatives360® - a strategic, scalable derivatives solution that can help you streamline
your derivatives operations and broaden your investment horizons.
Derivatives360 helps you to focus on your core competencies while BNY Mellon supports your
derivatives activities.
Derivatives360 offers you the flexibility to choose individual component services or streamline
your derivatives lifecycle activities through BNY Mellon.
Choose the service components you need, when you need them.
Build your own Derivatives360 solution by choosing from the following. We can help you:





simplify your trade confirmation processing with electronic efficiency
independently value OTC derivatives products using our third party, internal or clearing house
valuation services
manage the unique complexities around counterparty exposure and collateralization of
uncleared derivatives as the value of the collateral and derivatives portfolio fluctuates.
manage margin requirements and margin calls for cleared derivatives as their value
fluctuates







streamline the reconciliation process to reduce your operational burden
monitor and process rate resets, assignments, expirations and maturities
leverage the diverse securities finance solutions that BNY Mellon can provide.
segregate your collateral in separate accounts to help mitigate counterparty risk; and
invest excess cash collateral into designated money market funds

Or you can streamline your derivatives lifecycle activities through BNY Mellon.
We can bring market insight and expertise to help you establish scalable, strategic derivatives
and collateral solutions.
Derivatives360 can help you:
1.
2.
3.
4.
5.

empower your operations with solutions that take into account new regulatory requirements
tap into your unrealized collateral potential
improve operational efficiencies
increase transparency and oversight; and
mitigate operational and counterparty risk

The financial markets are evolving. Now is the time to review and enhance your approach to
derivatives.
Let our Derivatives360 solution help with your derivatives servicing needs so that you can focus
on your investment strategies – wherever you do business.
Build a relationship with BNY Mellon and leverage Derivatives360 to help achieve your strategic
goals.
To learn more about BNY Mellon’s solutions for derivatives and other transactions requiring
collateralization, visit us at www.bnymellon.com\derivatives.

Disclaimers and Disclosures
BNY Mellon is the corporate brand of The Bank of New York Mellon Corporation and may be used as a generic term
to reference the corporation as a whole and/or its various subsidiaries generally. Products and services may be
provided under various brand names in various countries by duly authorized and regulated subsidiaries, affiliates,
and joint ventures of The Bank of New York Mellon Corporation, and may include The Bank of New York Mellon, One
Wall Street, New York, New York 10286, a banking corporation organized pursuant to the laws of the State of New
York, and operating in England through its branch at One Canada Square, London E14 5AL, England and registered
in England and Wales with numbers FC005522 and BR000818. The Bank of New York Mellon is supervised and
regulated by the New York State Department of Financial Services and the US Federal Reserve and authorized by
the UK Prudential Regulation Authority. The Bank of New York Mellon, London Branch is subject to regulation by

the UK Financial Conduct Authority and limited regulation by the UK Prudential Regulation Authority. The Bank of
New York Mellon SA/NV is authorised and regulated by the National Bank of Belgium (“NBB”) as a credit institution
and by the Belgian Financial Services and Markets Authority (“FSMA”). The Bank of New York Mellon SA/NV,
London Branch is authorised by the NBB and the FSMA and subject to limited regulation by the UK Financial
Conduct Authority and the UK Prudential Regulation Authority. Details about the extent of our regulation by the UK
Financial Conduct Authority and UK Prudential Regulation Authority are available from us on request. If this
material is issued or distributed in Japan, it is issued or distributed by The Bank of New York Mellon Securities
Company Japan Ltd. as intermediary for The Bank of New York Mellon. Not all products and services are offered in
all countries.
This material, which may be considered advertising, is for general information purposes only and is not intended to
provide or be construed as legal, tax, accounting, investment, financial or other professional advice on any matter.
If distributed in the UK or EMEA, this material is a financial promotion. This material, including the statements
contained herein, is not and should not be construed as an offer or solicitation to buy or sell any of the products
(including financial products) or services mentioned or to participate in any particular strategy. . This material,
including the statements contained herein, is not intended and shall not be construed to constitute a
recommendation by The Bank of New York Mellon Corporation, its subsidiaries, affiliates, and/or joint ventures to
undertake or refrain from undertaking a particular action or course of action or a recommendation that is
particularized to any recipient’s specific needs, objectives or circumstances, and the recipient hereof should
discuss this information and material with such internal or external advisors that the recipient hereof deems
appropriate before acting in any manner on such information or material. Neither The Bank of New York Mellon
Corporation, its subsidiaries, affiliates, and/or joint ventures nor any of their respective officers, employees or
agents are, by virtue of providing any of the materials or information contained herein, acting as an adviser to any
recipient (including a “municipal advisor” within the meaning of Section 15B of the Securities Exchange Act of
1934, as amended, “Section 15B”), do not owe a fiduciary duty to the recipient hereof pursuant to Section 15B or
otherwise, and are acting only for their own interests.
This material is not intended for distribution to, or use by, any person or entity in any jurisdiction or country in
which such distribution or use would be contrary to local law or regulation. Similarly, this material may not be
distributed or used for the purpose of offers or solicitations in any jurisdiction or in any circumstances in which
such offers or solicitations are unlawful or not authorized, or where there would be, by virtue of such distribution,
new or additional registration requirements. Persons into whose possession this material comes are required to
inform themselves about, and to observe any restrictions that apply to, the distribution of this material in their
jurisdiction. The information contained in this material is for use by wholesale/professional clients only and is not
to be relied upon by retail clients. Any discussion of tax matters contained in this material is not intended to be
used, and cannot be used, for the purpose of avoiding tax or penalties under any applicable law or regulation or
promoting, marketing or recommending to another party any transaction or matter. BNY Mellon does not guarantee
the accuracy of any information contained herein and cannot be held liable for any errors in or reliance upon this
information. Prior results do not guarantee a similar outcome. The financial products (other than deposit
products) mentioned are not insured or protected by any government, state or federal agency (including the
Federal Deposit Insurance Corporation), are not deposits of or guaranteed by BNY Mellon or any bank or nonbank subsidiary thereof, and are subject to investment risk, including the loss of principal amount invested.
Your ability to utilize the global collateral services described herein is subject to a wide variety of applicable
regulations and to the oversight of relevant regulators in different countries and/or jurisdictions. You should take
your own independent professional advice (including financial, tax and legal advice) before agreeing to use any of
the services referenced in this material.
Money market fund shares are not a deposit or obligation of The Bank of New York Mellon or its associates.
Investments in money market funds are not insured, guaranteed, recommended or otherwise endorsed in any way
by The Bank of New York Mellon or its associates, the Federal Deposit Insurance Corporation or any other
government agency. Money market fund shares are subject to investment risk and your investment may lose value.
Past performance does not guarantee future results and investment returns will fluctuate. The contents of this
document are intended for general information purposes only.

Money market fund yield performance represents past performance, which is no guarantee of future results.
Although a money market fund seeks to preserve the value of your investment at $1.00 per share, it is possible to
lose money by investing in a money market fund. Certain fund shares may be offered only to pre-qualified
investors, and may not be qualified for sale or resale in certain jurisdictions. Before investing, investors should
carefully consider the investment objectives, risks, charges, tax impact and expenses of the fund that are
explained in each fund’s prospectus. The following factors, among many, could reduce any one fund’s income level
and/or share price: interest rates could rise sharply, causing the value of the fund’s investments and its share price
to drop; interest rates could drop, thereby reducing the fund’s yield; any of the fund’s holdings could have its credit
rating downgraded or could default; and there are risks generally associated with concentrating investments in any
one industry. Investments in instruments of non-U.S. issuers are subject to the risks of certain domestic events—
such as political upheaval, financial troubles, nationalization (certain assets, entities or sectors) or natural
disasters—that may weaken a country’s securities markets. Country risk is especially high in emerging markets.
Such investments may be affected by market risk on a global scale based on responses of certain foreign markets
to markets of other countries or global market sectors. Foreign-currency denominated securities are subject to
fluctuations in exchange rates that could have an adverse effect on the value or price of, or income derived from,
the investment. Investments in foreign instruments are subject to the risk that the value of a foreign investment,
measured in U.S. dollars, will decrease because of unfavorable changes in currency exchange rates.
Money market mutual funds and off-shore liquidity funds are offered by The Bank of New York Mellon. Outside of
the United States, the Bank of New York Mellon, DFIC Branch is communicating matters relating to offshore funds
on behalf of The Bank of New York Mellon, which is registered in the UK by the Financial Services Authority.
Securities instruments and services other than money market mutual funds and off-shore liquidity funds are
offered by BNY Mellon Capital Markets, LLC. (“BNYMCM”).
Investment products referenced in this material including money market mutual funds and off-shore liquidity
funds, are not insured by the Australian Government under the Financial Claims Scheme.
None of BNY Mellon, the vendors, nor their sources, warrants the accuracy or completeness or timeliness of any of
the derivatives valuations supplied by BNY Mellon, the Vendors, or their Sources. Although the derivatives
valuations may be referred to as “valuations” or “prices”, they are prepared by Vendors and/or their Sources, and in
the case of BNY Mellon’s proprietary valuation services, by BNY Mellon based on inputs from such vendors and/or
sources, through the application of methods, standards of judgment and proprietary models used and developed
by each Vendor, Source or BNY Mellon, as applicable, and these derivatives valuations may not conform in any way
to actual trading prices, prices you may obtain in a sale or purchase, or information available from third parties. A
derivatives valuation represents only one view as to the estimated general value of a derivatives instrument at a
particular point in time, and therefore is subject to change at any time without notice. Derivatives valuations may
incorporate information from the most active markets to which a vendor, source or BNY Mellon, as applicable, has
access and, consequently, may not represent an estimate of the value of the particular derivatives instrument in
the most active markets to which others may have access. None of BNY Mellon, the Vendors, their Sources nor any
of their affiliates makes any warranties, express or implied, including but not limited to any warranty of
merchantability or fitness for a particular purpose or use or non-infringement or any other warranty in connection
with any of the data or anything done or supplied by the vendors through BNY Mellon or by BNY Mellon though its
proprietary valuation services. Derivatives valuations are being provided by BNY Mellon at the client’s request for
information purposes only and are not intended as an offer or solicitation for the purchase or sale of a security or a
contractual obligation with respect to any derivatives instrument.
All references to dollars are in US dollars unless specified otherwise.
This material is the property of BNY Mellon and the information contained herein is confidential. This material,
either in whole or in part, must not be reproduced, redistributed or passed to any other person or published, in
whole or part, for any purpose, without the prior, written consent of BNY Mellon. The way of distributing this
document may be restricted by law or regulation in certain countries, including the United States. Persons who
may come into possession of this document are required to inform themselves about such restrictions.
Trademarks, service marks, logos and other intellectual property marks belong to their respective owners.
© 2014 The Bank of New York Mellon Corporation. All rights reserved.

