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Cautionary Statement

A number of statements in our presentations, the accompanying slides and the responses to your questions are
“forward-looking statements.” These statements relate to, among other things, The Bank of New York Mellon
Corporation’s (the “Corporation”) financial outlook and future financial results, including statements with respect to the
outlook for the operating environment, balance sheet capital, market trends, the macro economic outlook, customer
preferences, the Corporation’s growth opportunities and upside in normalized markets, future focus, the Corporation’s
focus on driving operational excellence including statements regarding business operations, technology and
corporate services, expectations regarding the implementation of Basel Ill, our timeline to meet the proposed Basel I
capital guidelines and our Tier 1 common equity ratio under Basel Ill, expectations with respect to returning capital to
shareholders, acquisitions and long-term return targets, projected expense savings and anticipated incremental
expenses related to efficiency initiatives, as well as the Corporation’s overall plans, strategies, goals, objectives,
expectations, estimates, intentions, targets, opportunities and initiatives, and are based on assumptions that involve
risks and uncertainties and that are subject to change based on various important factors (some of which are beyond
the Corporation’s control).

Actual results may differ materially from those expressed or implied as a result of the factors described under
“Forward Looking Statements” and “Risk Factors” in the Corporation’s 2011 Annual Report on Form 10-K for the year
ended December 31, 2011, the “2011 Annual Report” and in other filings of the Corporation with the Securities and
Exchange Commission (the “SEC”). Such forward-looking statements speak only as of May 8, 2012, and the
Corporation undertakes no obligation to update any forward-looking statement to reflect events or circumstances
after that date or to reflect the occurrence of unanticipated events.

Non-GAAP Measures: In this presentation we will discuss some non-GAAP measures in detailing the Corporation’s
performance. We believe these measures are useful to the investment community in analyzing the financial results
and trends of ongoing operations. We believe they facilitate comparisons with prior periods and reflect the principal
basis on which our management monitors financial performance. Additional disclosures relating to non-GAAP
measures are contained in the Appendix and in the Corporation’s reports filed with the SEC, including the 2011
Annual Report and the current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, available at
www.bnymellon.com.
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Attractive Business Model

Growth Delivering revenue growth in today’s environment, significant
Profile upside in more active markets

Operational Improving efficiency to increase margins, reducing operational
Excellence risk and delivering the highest service quality

Balance

Sheet Highly liquid, excellent credit quality and strong capital position

Significant capital generation, disciplined capital deployment and
high returns on tangible equity

Capital

Collaborating across our businesses to power investment success

Culture for our clients and shareholders
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Leveraging Global Growth
Financial assets outpacing GDP growth

Growth of global financial assets

versus world GDP per capita Cross-border investments
Percent CAGR (2000 — 2010) $ Trillion
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SOURCE: McKinsey Global Capital Markets Navigator
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Growth in AUC and AUM Globally
Fastest growth projected in emerging and developing markets
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NOTE: Assets Under Custody (AUC) projections not available.
SOURCE: McKinsey Global Capital Markets Navigator
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Strong Core Business Growth

Investment Services Fees?!? Investment Management Fees?3
(Record AUA/C of $26.6T) (Record AUM of $1.3T)
($ billions) ($ billions)
$2.0
- $1.0
$1.6
$1.5
$1.5
$0.68 $0.73 30,8
A t As;gt
$1.0 - Ser\jf:ing T Servicing
- $0.5
leari Clearing
$0.5 A geers:::r:ags +9% Services L $0.3
| Issue
SO 2%
$0.0 - Treasury Svcs —. +1% Treasury Svcs | - $0.0
4Q11 1Q12 4Q11 1Q12

1 Represents a non-GAAP measure. See Appendix for a reconciliation. Additional disclosure regarding this measure and other non-GAAP measures is
available in the Corporation’s reports filed with the SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, available at
www.bnymellon.com/investorrelations.

2 Excludes fee and other revenue related to Shareowner Services.

3 Excludes performance fees.
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Global Asset and U.S. Wealth Manager

P&l/Watson Wyatt World 500: Barron's 2011 Ranking of U.S. Wealth Managers

Ranked b Thle W°”‘?' sULSarggs”t_Manageer 31 2010 Ranked by total assets, in U.S. $ billions, as of June 30, 2011
anked by total assets, in U.S. $ billions, as of Dec. 31, (Published September 19, 2011)

(Published Oct. 31, 2011)

Rank Manager Assets Rank Manager Assets
1  BlackRock $3,561 1  Bank of America $803
2  State Street Global Advisors $2,010 2 Morgan Stanley Smith Barney $643
3 Allianz Group $2,010 3 J.P. Morgan $450
4 Fidelity Investments $1,812 4  Wells Fargo and Co. $377
5  Vanguard Group $1,765 5 UBS Wealth Management $315
6 Deutsche Bank $1,562 6  Fidelity $173
7 AXA Group $1,463 7 BNY Mellon Wealth Management $142
8  BNP Paribas $1,314 8  Northern Trust $128
9 J.P. Morgan Chase $1,303 9  Charles Schwab $113
10 _ Capital Group 51,223 10  Citigroup Global Markets $67
11 BNY Mellon $1,172 11  Deutsche Bank $64
12  UBS $933 12 Credit Suisse $63
13 HSBC Holdings $925 13 RBC Wealth Management $58
14  Amundi Asset Mgmt $915 14  Bessemer Trust $57
15 Goldman Sachs Group $840 15 Suntrust Banks $54

NOTE: Wealth Management assets represents total client assets. Please see disclosures in Appendix.
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Investment Management
Strong global revenue growth

$ Billions
@ @ Institutional 386
1.1
Institutional 594 .
2.1 2.0 nsttutiona . Retail /
Retail / 2009 2011
128
A EMEA
2009 2011
@ Institutional 63
North America
020 0.22 Retail /
man BN HNW
2009 2011
l = Revenue APAC
@ Institutional i 30 ‘ Spcveiiiie '09-11 CAGR
I = AUM as of 12/31/11
01 02 Retail / | -
2009 2011 Increasing mix of non-U.S. revenue:
« 33% in 2009
LATAM / Rest of World . 42%in 2011

NOTE: Revenue and AUM are allocated to regions based on underlying client domicile.
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Large Scale Investment Management Business

AUM Mix by Asset Class
FY 2011 AUM of $1.3 trillion as of 12/31/11

U.S. Equity
Fixed Income Index 6%

2%  \ /

Int'l & Global Equity
12%

Equity Index
0,
14% \

Revenue Mix by Asset Class
FY 2011 Net Fee Revenue of $2.8 billion

Fixed Income

Equity Index ~ Index

2% /<1% U.S. Equity

Cash 13%

9% \_

U.S. Alternatives
Fixed Income & Other
8% 17%
Cash Int1 & Global J;‘,f,'bil
26% i —
Fixed Income Overlay & Equity
6% Currency — 32%
2%
~
Liability Driven
Investing
3% /
/ Liability Driven Int
Investing rjtl & Global
Alternatives & Other 18% Fixed Income
4% Overlay & Currency 11% U.S. Fixed Income
4% 11%
NOTE: Net fee revenue represents Management Fees, Performance Fees and Distribution and Servicing revenue less Distribution and Servicing expense.
BNY MELLON
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Strong Net Revenue Growth
Versus Investment Management peers

Net Revenue s billions)

' Q1'12 growth Q1'12 growth
Ql 12 vs Q4'11 vs Q1'11

$ % Rank % Rank
BNY Mellon 0.8 11% iﬁrl 0% {;#*4
Peer Weighted Avg 3% -2%0
JPM Chase 2.4 4% # 6 -1%0 # 6
BlackRock 2.2 1% # 10 -1%b0 # 5
Franklin Templeton 1.1 1%o # 9 1%0 # 3
Invesco 0.7 320 H 7 2% H#H 2
T.Rowe Price 0.7 820 # 3 5% # 1
Alliance Bernstein 0.6 990 #H 2 -129%0 # 10
Legg Mason 0.5 2%0 # 8 -9%0 # 9
Affiliated Managers Group 0.4 4% # 5 -2%0 H7
Federated 0.2 6%0 # 4 -4%0 # 8
Janus 0.2 1% # 11 -19%0 # 11

NOTES: (1) Net Revenue represents a non-GAAP measure and is shown net of distribution expense, where disclosed. See Appendix for a reconciliation
of BNY Mellon’s net revenue.
(2) BNY Mellon and JPM Chase results represent the respective Investment Management businesses only.
(3) Peer data determined based on company reports.
(4) Presentation excludes Eaton Vance, which has not yet released 1Q12 earnings.
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Investment Management Financial Highlights

‘09 ’11 CAGR

Management Fees

Solid

Total Revenue
Financials

Pretax Income 2

Net Pretax Margin 3

= Assets Under Management 6% 11%
= Loans 9%
Key = Deposits 22%
Metrics
] - 3
Long-term Net Asset Flows $131B

(2010 and 2011 in $ billions)

Notes: 1 Excludes the Cash business as well as the impact of acquisitions.
2 Pretax income excludes amortization of intangible assets.
3 Reflects absolute change in numeric values (not CAGR).
4 Represents a non-GAAP measure. See Appendix for a reconciliation. Additional disclosure regarding this measure and other non-GAAP
measures is available in the Corporation’s reports filed with the SEC, including our current reports on Form 8-K filed on April 18, 2012 and
April 23, 2012, available at www.bnymellon.com/investorrelations.
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Multiple Investment Solutions
With global scale and scope

. AUM : - AUM
Large Scale Firms Focused Strategy Niche Firms

Insight Investment 1 $272B Pareto $48 B
Liability-driven investment, fixed income and other tailored Currency risk management and absolute return strategies
solutions 5
WestLB Mellon $30B
Newton 2 $76 B o N
European fixed income and equities
Global thematic investing
Alcentra $16 B
Walter Scott $54 B _
Global sub-investment grade debt asset management
Global equity investment management
_ BNY Mellon ARX $7B
Mellon Capital Management $242 B — — —
Brazilian equities, long/short and fixed income
Fundamentally-based global quantitative strategies ) 4
_ Siguler Guff $10B
Standish $92 B : — :
Private equity investment strategies
Fixed income and credit solutions
EACM $5B
The Boston Company $43 B
Fund of hedge funds and manager of managers
Active fundamental equity manager
3 Urdang $6 B
BNY Mellon Cash Investment $326 B .
U.S. & global real estate investment management
Money market funds and short duration strategies 4
Hamon $2B
NOTES: : "
(1) Currently does not offer services in the U.S. Asian equities management
(2) AUM for The Newton Group 15
(3) A division of The Dreyfus Corporation, excludes security lending BNY Mellon Western FMC™ <$1B
(4) Minority Interest
(5) Joint Venture Mainland China’s equity markets

Excludes sub-advised and Wealth Management assets under management (AUM).
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“Best of Both” Centralized/Decentralized Model

Client
relationship

Distinctive
investment
results

Driving
operational

management
excellence

excellence

Multiple specialized and Focused boutique Strategically
Boutique strength  focused investment relationships important/proprietary
boutiques infrastructure

“Institutional-grade”
infrastructure and
management/risk
oversight

Large investment  Investment oversight and Global client management
management broad, global market and insight for large
company strength  perspective strategic relationships

Outnimble large competitors

Outscale standalone boutiques
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Strong Investment Performance and Long-Term Flows

Institutional Traditional Active Strategies
5-year Performance

Percentage of Assets Under Management
Exceeding Benchmark
(as of 2/29/12)

Fixed
Income

U.S.

. %
Equity 5%

International

. 88%
Equity

Organic Growth Rate of Long-term
Assets Year over Year
2011 vs. 2010

BNY Mellon |
JPM Chase

10%

Affiliated Managers Group |

Invesco

T. Rowe Price
BlackRock Positive

Eaton Vance flows for
1 past 10

Franklin Templeton

79 I Legg Mason

-13% [ Alliance Bernstein

NOTES: (1) Long-term organic growth is defined as net long-term asset flows as a % of prior period’s ending long-term AUM.
(2) BNY Mellon long-term net asset flows include Wealth Management net asset flows on AUM.
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Opportunities to Accelerate Growth and Drive
Effectiveness

Expand and enhance investment capabilities

Broaden and strengthen global distribution

Further develop Wealth Management strengths and capabilities
Coordinate with Investment Services to serve client needs

Continued focus on operational excellence
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Opportunities — Investment Capabllities Matched to
Client Needs

Global Market Themes

BNY Mellon Capabilities

+ Customized Regime Based Asset Allocation approach for clients

- “Best of breed” strategies created for clients to solve specific
investment needs (e.g., inflation hedging, global multi-asset,
dynamic emerging market allocation, absolute return)

+ Customized LDI and Overlay Solutions — Insight Investment

+ Customized Fixed Income Portfolios — Standish

+ Long Duration Fixed Income Strategies — Mellon Capital
Management

+ Advisory and Monitoring — BNY Mellon Investment Strategy and
Solutions Group

+ Liability-Sensitive Investing

* Opportunistic Fixed Income — Standish

* Global Real Return — Newton

+ Global Alpha Strategies — Mellon Capital

+ Absolute Return Strategies — EACM

+ Credit Market Neutral Strategies — Mellon Capital

« Emerging Market Debt — Standish

« Total Emerging Markets — Standish and The Boston Company
Asset Management

+ Greater China— Hamon

* Brazil - BNY Mellon ARX

« Emerging Market Private Equity Strategies: BRIC, Russia —
Siguler Guff

LDI = Liability Driven Investing BRIC = Brazil, Russia, India and China
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Opportunities — Building on Global Strength

v Continue to build out country-specific
European distribution platform

v Opportunistically add in investment
capabilities

v" Build out country-

specific investment
v Strengthen US P

o : capabilities
“?‘a'." |nt_ermed|ary v" Expand regional
distribution platform VR
v" Build out Wealth distribution
Management (strengthen
franchgise institutional and
: build retail/
v' Expand alternatives intermediary)
(e.g., credit and real
estate) investment ".4"

capabilities

v" Enhance global “center” capabilities
* Awareness of BNY Mellon as an “Investment” brand
* Investment oversight and risk management process
« Evaluation and response to evolving regulatory environment
« Enhanced core technology development
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Enhanced Client Focus

INVESTMENT
MANAGEMENT

INVESTMENT
SERVICES

Global Head of Distribution

Shared Distribution

North
America

* Institutional
* Retail/

Intermediary

EMEA

* Institutional
* Retail/
Intermediary

APAC

* Institutional
- Retail/

Intermediary

Wealth
Mgmt

Boutique
Direct

[

Platinum Client Program

Investment Services

Pershing

Asset Servicing
Alternative Investment Services
Financial Markets and Treasury Services

* Focus on
segment and
geographic
coverage of
clients

» Client-centric

delivery of
solutions, sales,
and service
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Investment Management Business Model
Drives Value

v" Realize benefits of both having scale and being nimble

v" Business mix is well diversified across asset classes, clients,
and geography

v Positioned for structural changes in developed markets and
growth in developing markets

v Capitalize on opportunities for more efficient operations
v" Provide holistic client solutions that will deepen relationships

v' Better connecting with both institutional and retail clients across
the entire BNY Mellon franchise will expand our client base
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Strong Capital Generation and Disciplined Deployment

%07 (s billions) $28
Tangible Capital
(cumulative) 1
$2.0 4
$1.5
$0.8
$1.0 -
$00 T T T T
2011 3011 4011 LTM1Q12 Payout Ratio
(as a % of Net Income)
~85%
Share
Repurchases —
Dividends —)

1Q12
Payout Ratio

1 Represents a non-GAAP measure. See Appendix for a reconciliation. Additional disclosure regarding this measure and other non-GAAP measures is available in

Tier 1 Common

Equity Ratio

M 7.6%

1011
Basel Ill
Tier 1 Common1l

1012

60 — 65%

Target Annual
Payout Ratio

@ 13.9%

12.4%

1011 1012
Basel |
Tier 1 Common1.2

the Corporation’s reports filed with the SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, available at

www.bnymellon.com/investorrelations.
2 See Appendix for definition of Tier 1 Common Equity to Risk-Weighted Assets Ratio.

r 15.0%

- 13.0%

- 11.0%

- 9.0%

- 7.0%

- 5.0%
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Strong Return on Tangible Equity

Return on Tangible Equity !

(3/31/12 YTD)

25% -
20% -
15% - 13%
10% -
5% -
0% T |
Top 10 U.S. Banks 2 BNY
Median Mellon

1 Represents a non-GAAP measure. See Appendix for a reconciliation. Additional disclosure regarding this measure and other non-GAAP measures is available in
the Corporation’s reports filed with the SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, available at
www.bnymellon.com/investorrelations.

2 As ranked by market capitalization. Additionally, top 10 U.S. Banks Median excludes BNY Mellon.

NOTE: Return on tangible equity reflects 1Q12 reported continuing operations net income adjusted for amortization of intangible assets net of tax (annualized)
divided by average tangible equity.
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Operational Excellence Initiatives
Targeting $650MM to $700MM in pretax savings for 2015

Operational Excellence Initiatives Savings

/ 2012 Targeted \ Savings to date Incremental Net

ALY Net Savings through 1012 Savings vs. 4011

Business Operations $225 - $240 $45 $21

Technology $75 - $85 $16 $6

Corporate Services $60 — $65 $14 $6
Gross Savings $360 - $390 $75 $33 Note:

* Program costs
Program Costs!? ($120 — $130) ($5) ($5) } expected to increase
in 2Q12 and 3Q12
Net Savings $240 - $260MM? $70MM $28MM
Memo: Full-time employees 3 47,800 (950)

1 Excludes $107MM pretax restructuring charge recorded in 4Q11.
2 Represents estimated annual pre-tax, run-rate expense savings for 2012. Total company actual operating expenses may increase or decrease due to other factors.
3 Excludes the impact of Shareowner Services divestiture.
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Our Business Model Drives Value

v Broadest solution set to power investment success
v Benefits from globalization and long-term growth of financial assets

v' Generates recurring core fee revenue that is less reliant on risk-
weighted asset growth

v Generates significant levels of capital that can be returned to
shareholders

v" Growing in challenging markets; significant upside when markets
normalize
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Appendix




Driving Operational Excellence
$650MM to $700MM of savings for 2015

$MM 2015
Investment Management $40 - $45
Investment Services 375 -405
Total Business Operations $415 - $450
Technology / Corporate Services 235 - 250
Pre-tax Savings [ $650 - $700MM ]

Incremental expense of $107MM in 4Q11 related to efficiency initiatives
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Driving Operational Excellence
Transforming Operations, Technology and Corporate Services

Total Savings

Business
Operations

Technology

Corporate
Services

Leverage global delivery centers

Automate corporate actions, query management and custody
and accounting operations

Consolidate applications in Asset Servicing and Corporate Trust

$415 - $450MM

Simplify and standardize the distributed and mainframe
computing environments

Insource software development
Reduce desktop configurations by 90%

$135 - $145MM

Centralize procurement and reduce spend in key segments
(market data, consulting, etc) $100 — $105MM

Reduce high cost real estate and consolidate locations

$650 $700MM

Total pre-tax savings for 2015
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BNY Mellon Peer Groups

Corporate 12 Member

Peer Group

American Express
Bank of America
BlackRock
Charles Schwab
Citigroup
JPMorgan Chase
Northern Trust
PNC Financial
Prudential Financial
State Street

U.S. Bancorp
Wells Fargo

Investment Management
Peer Group

Affiliated Managers Group (AMG)
Alliance Bernstein

BlackRock

Eaton Vance

Federated

Franklin Templeton

Eaton Vance

Janus

JP Morgan Chase

Legg Mason

T. Rowe Price

Top 10 U.S. Banks

(by Market Capitalization)

BNY Mellon
Bank of America
Citigroup
JPMorgan Chase
Northern Trust
PNC Financial
State Street
SunTrust

U.S. Bancorp
Wells Fargo
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Reconciliation Schedule
Investment Services and Investment Management fees

($millions)

Fee and Other Revenue

Investment Services fees (excluding Shareowner Services)!

Asset Servicing $885 $943 7%
Issuer Services 245 251 2
Clearing Services 278 303 9
Treasury Services 134 136 1
Total Investment Services fees $1,542 $1,633 6%
Investment Management and Performance fees? $730 $745 2%
Less: Performance fees 47 16 n/m
Investment Management fees $683 $729 7%

1 Represents a non-GAAP measure. Additional disclosure regarding these and other non-GAAP measures is available in the Corporation’s reports filed with the
SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, particularly page 22 of Exhibit 99.1 (Earnings Review), available at
www.bnymellon.com/investorrelations.
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Reconciliation Schedule
Investment Management net revenue

($millions)

Investment Management 1Q11 4Q11

Total Revenue! $920 $822 $907
Less: Distribution and servicing expense 110 95 100

Investment Management Net Revenue $810 $727 $807

($millions)

Investment Management

Gross Fee Revenue? $3,233
Less: Distribution and servicing expense 412
Net Fee Revenue $2,821

1 Represents a non-GAAP measure. Additional disclosure regarding this and other non-GAAP measures is available in the Corporation’s reports filed with the
SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, particularly page 13 of Exhibit 99.1 (Earnings Review), available at
www.bnymellon.com/investorrelations.

2 Represents Investment Management Fees, Performance Fees, and Distribution and Servicing revenue.
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Reconciliation Schedule
Investment Management financial highlights

Investment Management Reported Ex Cash Business / Acquisitions
($millions) 2009 2011 CAGR 2009 2011 CAGR

Investment management fees $2,541 $2,959 8% $2,183 $2,699 11%
Performance fees 93 93 93 93
Distribution and servicing 279 181 150 140
Other (112) 21 74 53
Net interest revenue 242 206 242 206

Total revenue $3,043 $3,460 7% $2,742 $3,191 8%
Provision for credit losses Q) (8] (1) Q)
Noninterest expense (2,221) (2,522) (2,058) (2,360)

Pretax income $821 $937 7% $684 $831 10%
Amortization of intangibles 264 214 264 208

Pretax operating margin (ex. amortization of intangibles 31% 31% ) 2704 2004 200bps

and net of distribution and servicing expense)

CAGR = Compound Annual Growth Rate

Long-term Net Asset Flows ($B) $48 $83 $131

NOTE: (1) See page 12 of the Company’s 1Q12 Financial Trends for additional details related to the reconciliation of Investment Management financial information.
(2) Distribution and servicing expense is netted with distribution and servicing revenue for the purpose of calculating pretax operating margin. Distribution
and servicing expense totaled $393 million in 2009 and $412 million in 2011.
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Capital Ratio Definitions

Tier 1 Capital

Represents common shareholders’ equity (excluding certain components of
comprehensive income) and qualifying trust preferred securities, adjusted for goodwill
and certain intangible assets, deferred tax liabilities associated with non-tax deductible
intangible assets and tax deductible goodwill, pensions, securities valuation allowance,
merchant banking investments and deferred tax asset.

Tier 1 Common Equity

Represents Tier 1 capital excluding qualifying trust preferred securities divided by total
risk weighted assets.
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Reconciliation Schedule
Tangible capital generation

($millions)
Tangible Net Income LTM1Q12
Net income — continuing operations? $735 $651 $505 $619 $2,510
Intangible amortization — after-tax 68 67 66 61 262
$803 $718 $571 $680 $2,772

Tangible Net Income

1 Represents a non-GAAP measure. Additional disclosure regarding this and other non-GAAP measures is available in the Corporation’s reports filed with the SEC,
including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, particularly page 20 of Exhibit 99.1 (Earnings Review), available at

www.bnymellon.com/investorrelations.
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Reconciliation Schedule
Return on tangible common equity

($millions) ($millions)
Net Income Average Tangible Common Equity
Net income — continuing operations? $619 Average common shareholder’s equity $33,718
Intangible amortization 61 Less: Average goodwill 17,962
Average intangible assets 5,121
Net Income applicable to common
shareholders $680 Add: Tax deductible goodwill (DTL) 972
Non-tax deductible intangible
assets (DTL) 1,428
Average tangible common equity $13,035

Return on tangible common equity (annualized) = 21%

1 Represents a non-GAAP measure. Additional disclosure regarding this and other non-GAAP measures is available in the Corporation’s reports filed with the SEC,
including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, particularly page 20 of Exhibit 99.1 (Earnings Review), available at
www.bnymellon.com/investorrelations.
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Capital Ratio Calculation — Basel Il|

($millions)

Total Tier 1 capital — Basel |

Less: Trust preferred securities

Adj. related to AFS securities and pension liabilities included in AOCI

Adj. related to equity method investments
Net pension fund assets

Other

Total estimated Basel Ill Tier 1 common equity

Total risk-weighted assets - Basel |

Add: Adjustments

Total estimated Basel lll risk-weighted assets

Estimated Basel Ill Tier 1 common equity to risk-weighted assets ratio?!

3/31/12

$15,696
1,669
701

571

100

(2)

$12,657
$100,785
$65,889

$166,674

7.6%

1 Represents non-GAAP measure. Additional disclosure regarding this and other non-GAAP measures is available in the Corporation’s reports filed with the
SEC, including our current reports on Form 8-K filed on April 18, 2012 and April 23, 2012, particularly page 21 of Exhibit 99.1 (Earnings Review), available at
www.bnymellon.com/investorrelations. Our estimated Basel Ill Tier 1 common equity ratio reflects our current interpretation of the Basel lll rules. Our
estimated Basel Ill Tier 1 common equity ratio could change in the near future as the U.S. regulatory agencies implement Basel Ill or if our businesses change.
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Investment Management Disclosures




Disclosures — U.S.

- BNY Mellon Asset Management is one of the world’s leading asset management organizations, encompassing BNY Mellon’s affiliated investment management
firms and global distribution companies. BNY Mellon is the corporate brand of The Bank of New York Mellon Corporation.

- Unless otherwise noted, all references to assets under management (which are approximate) are as of 3/31/12. AUM/OUM for The Boston Company Asset
Management, EACM Advisors, Mellon Capital Management Corporation and Standish Mellon Asset Management Company LLC includes assets managed by
those individual firms’ officers as associated persons, dual officers or employees of The Dreyfus Corporation. In addition, AUM/OUM for the following firms
includes assets managed by them as non-discretionary investment manager for, or by the individual firms’ officers as dual officers or employees of, The Bank of
New York Mellon: BNY Mellon Cash Investment Strategies, The Boston Company Asset Management, LLC, The Dreyfus Corporation, Mellon Capital
Management Corporation, Newton Capital Management Limited (part of The Newton Group), Standish Mellon Asset Management Company LLC, and Urdang
Securities Management, Inc.

+ Rankings include assets managed by BNY Mellon Asset Management and BNY Mellon Wealth Management as of year end 2010. Each ranking may not include
the same mix of firms.

- Products or services described herein are provided by BNY Mellon, its subsidiaries, affiliates or related companies and may be provided in various countries by
one or more of these companies where authorized and regulated as required within each jurisdiction. Certain investment vehicles may only be offered through
regulated entities or licensed individuals, such as a bank, a broker-dealer or an insurance company. However, this material is not intended, nor should be
construed, as an offer or solicitation of services or products or an endorsement thereof in any jurisdiction or in any circumstance that is otherwise unlawful or
unauthorized. The investment products and services mentioned here are not insured by the FDIC (or any other state or federal agency), are not
deposits of or guaranteed by any bank, and may lose value.

- This material is not intended as an offer to sell or a solicitation of an offer to buy any security, and it is not provided as a sales or advertising communication and
does not constitute investment advice. MBSC Securities Corporation, a registered broker-dealer, FINRA member and wholly-owned subsidiary of BNY Mellon,
has entered into agreements to offer securities in the U.S. on behalf of certain BNY Mellon Asset Management firms.

- Mutual fund investors should consider the investment objectives, risks, charges, and expenses of a fund carefully before investing. Contact your financial advisor
to obtain a prospectus that contains this and other information about a fund, and read it carefully before investing.

- Aninvestmentin a mutual fund, including any money market fund, is not a deposit of any bank, is not insured or guaranteed by any bank, the FDIC or any other
governmental agency. 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. Yield fluctuates. Past performance is no guarantee of future results.

- Interests in any investment vehicles may be offered and sold in Canada through BNY Mellon Asset Management Canada, Ltd., a Portfolio Manager, Exempt
Market Dealer and Investment Fund Manager.

+ Alcentra Ltd., Insight Investment Management Ltd., Newton Capital Management Limited, Newton Investment Management Limited, Pareto Investment
Management Limited and Walter Scott & Partners Limited are authorized and regulated by the Financial Services Authority. The registered address for Alcentra
Ltd. is 10 Gresham Street, London, EC2V7JD, England. The registered address for Insight Investment, Newton and Pareto is BNY Mellon Centre, 160 Queen
Victoria Street, London, EC4V 4LA, England. The registered address for Walter Scott is One Charlotte Square, Edinburgh, EH2 4DR, Scotland.

< BNY Mellon holds over 90% of the parent holding company of The Alcentra Group. The Group refers to these affiliated companies: Alcentra Ltd. and Alcentra NY,
LLC. Assets under management include assets managed by both companies. Only Alcentra NY, LLC offers services in the U.S.

- BNY Mellon ARX is the brand used to describe the Brazilian investment capabilities of BNY Mellon ARX Investimentos Ltda.

« Alcentra, Ltd, BNY Mellon Western FMC, Insight Investment and WestLB Mellon Asset Management do not offer services in the U.S. This presentation does not
constitute an offer to sell, or a solicitation of an offer to purchase, any of the firms’ services or funds to any U.S. investor, or where otherwise unlawful.
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- BNY Mellon holds a 20% interest in Siguler Guff & Company, LP and certain related entities (including Siguler Guff Advisers, LLC).

- BNY Mellon Cash Investment Strategies (CIS) is a division of The Dreyfus Corporation. BNY Mellon Fixed Income is a division of MBSC Securities Corporation.
AUM does not include $146.0 billion of securities lending cash collateral reinvestment assets managed by CIS staff acting as dual officers of The Bank of New
York Mellon.

- BNY Mellon Western Fund Management Company Limited is a joint venture between The Bank of New York Mellon Corporation (49%) and China based Western
Securities Company Ltd (51%). The firm does not offer services outside of the People's Republic of China.

- BNY Mellon holds 90% of The Boston Company Asset Management, LLC and the remainder is owned by employees of the firm.

+ BNY Mellon owns a 19.9% minority interest in The Hamon Investment Group Pte Limited, the parent company of Blackfriars Asset Management Limited
(“Blackfriars”), Hamon Asset Management Limited and Hamon Asian Advisors Limited (“HAAL”). Only Blackfriars and HAAL offer investment services in the U.S.

+  Mellon Capital Management Corporation AUM includes $8.8 billion in overlay strategies.

- The Newton Group refers to the following group of affiliated companies: Newton Investment Management Limited, Newton Capital Management Limited, Newton
Capital Management LLC, Newton International Investment Management Limited and Newton Fund Managers (C.l.) Limited. NCM LLC personnel are supervised
persons of NCM Ltd and NCM LLC does not provide investment advice, all of which is conducted by NCM Ltd. Except for Newton Capital Management LLC and
Newton Capital Management Limited, none of the other Newton Group companies offer services in the U.S. AUM for the Newton Group include assets managed
by all of these companies (except Newton Capital Management LLC) and by the firm’s officers as dual officers or employees of The Bank of New York Mellon.

+ Pareto Investment Management Limited AUM includes $46.4 billion in currency overlay strategies.
+  AUM is for WestLB Mellon Asset Management Holdings Ltd., a 50:50 joint venture between BNY Mellon and WestLB AG.

- Equity markets are subject generally to market, market sector, market liquidity, issuer and investment style risks, and fixed income markets are subject generally
to interest rate, credit, liquidity, pre-payment and extension, and market risks among other factors, all to varying degrees. Investing in international markets
involves special risks, including changes in currency exchange rates, political, economic, and social instability, a lack of comprehensive company information,
differing auditing and legal standards, and less market liquidity.

+ Investments in hedge and private equity funds and fund of hedge and private equity funds (collectively, “Funds”) are speculative and include the following special
risks. Investments in Funds may be suitable only for certain investors. There can be no assurance that a Fund’s investment objectives will be realized or that
suitable investments may be identified. An investor could lose all or a substantial portion of his or her investment. Funds are generally not subject to the same
regulatory oversight and/or regulatory requirements as a mutual fund. Successfully overcoming barriers to entry, e.g. legal and regulatory enterprise, does not
guarantee successful investment performance. Investments may involve complex tax structures resulting in delays in distributing important tax
information. Underlying managers or their administrators may fair value securities and other instruments for which there is no readily available market or third
party pricing, or for which the manager believes the third party pricing does not accurately reflect the value of those securities, based on proprietary or other
models. Funds may not be required to provide periodic pricing or valuation information to investors. Performance may be volatile. Underlying managers may
employ leverage and other speculative investment practices that may increase the risk of investment loss. Adherence to risk control mechanisms does not
guarantee investment returns. High fees and expenses at both levels in a fund of funds may offset an investor’s profits. The investment adviser may have total
discretion over underlying manager and strategy selection and allocation decisions. A lack of manager and/or strategy diversification may result in higher
risk. There may be restrictions on transferring interests in a fund of funds vehicle. There is generally no secondary market for an investor’s interest in a
Fund. This is not an inclusive list of all risk factors. Parties should independently investigate any investment strategy or manager, and consult with qualified
investment, legal, and tax professionals before making any investment.
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This is a financial promotion and is not intended as investment advice. The information provided within is for use by professional clients and/or distributors
and should not be relied upon by retail clients. This document may not be used for the purpose of an offer or solicitation in any jurisdiction or in any
circumstances in which such offer or solicitation is unlawful or not authorised.

All information has been prepared by BNY Mellon Asset Management International Limited (BNYM AMI). Any views and opinions contained in this document are those of
BNYM AMI at the time of going to print and are not intended to be construed as investment advice. BNYM AMI and its affiliates are not responsible for any subsequent
investment advice given based on the information supplied.

BNYM AMI is the global (ex North America) distributor of the capabilities of all asset managers contained within this presentation. This document should not be published
in hard copy, electronic form, via the web or in any other medium accessible to the public, unless authorised by BNYM AMI to do so. Unless otherwise stated, BNY Mellon
Asset Management International Limited and all asset managers contained within are ultimately owned by The Bank of New York Mellon Corporation.

Past performance is not a guide to future performance. The value of investments and the income from them is not guaranteed and can fall as well as rise due to stock
market and currency movements. When you sell your investment you may get back less than you originally invested (when fund specific).

If this document is issued or distributed in Australia, it is issued by BNY Mellon Asset Management Australia Limited (ABN 56 102 482 815, AFS License No. 227865)
located at Level 6, 7 Macquarie Place, Sydney, NSW 2000.

In Brazil, this document is issued by BNY Mellon Servicos Financeiros DTVM S.A., Av. Presidente Wilson, 231, 11th floor, Rio de Janeiro, RJ, Brazil, CEP 20030-905.
BNY Mellon Servicos Financeiros DTVM S.A. is a Financial Institution, duly authorized by the Brazilian Central Bank to provide securities distribution and by the Brazilian
Securities and Exchange Commission (CVM) to provide securities portfolio managing services under Declaratory Act No. 4.620, issued on December 19, 1997.

In Dubai, United Arab Emirates, this document is issued by the Dubai branch of The Bank of New York Mellon, which is regulated by the Dubai Financial Services
Authority.

In Germany, this document is issued by WestLB Mellon Asset Management Kapitalanlagegesellschaft mbH, which is regulated by the Bundesanstalt fur
Finanzdienstleistungsaufsicht. WestLB Mellon Asset Management was formed as a 50:50 joint venture between The Bank of New York Mellon Corporation and WestLB
AG. WestLB Mellon Asset Management Kapitalanlagegesellschaft mbH is a wholly owned subsidiary of this joint venture.

If this document is used or distributed in Hong Kong, it is issued by BNY Mellon Asset Management Hong Kong Limited, whose business address is Level 14, Three
Pacific Place, 1 Queen’s Road East, Hong Kong. BNY Mellon Asset Management Hong Kong Limited is regulated by the Hong Kong Securities and Futures Commission
and its registered office is at 6™ floor, Alexandra House, 18 Chater Road, Central, Hong Kong.

In Japan, this document is issued by BNY Mellon Asset Management Japan Limited, Marunouchi Trust Tower Main Building, 1-8-3 Marunouchi Chiyoda-ku, Tokyo 100-
0005. BNY Mellon Asset Management Japan Limited is a Financial Instruments Business Operator with license no 406 (Kinsho) at the Commissioner of Kanto Local
Finance Bureau and is a Member of the Investment Trusts Association, Japan and Japan Securities Investment Advisers Association.

In Korea, this document is issued by BNY Mellon AM Korea Limited for presentation to professional investors. BNY Mellon AM Korea Limited, 29F One IFC, 10
Gukjegeumyung-ro, Yeongdeungpo-gu, Seoul 150-945, Korea.. Regulated by the Financial Supervisory Service.

In Singapore, this document is issued by The Bank of New York Mellon, Singapore Branch for presentation to professional investors. The Bank of New York Mellon,
Singapore Branch, One Temasek Avenue, #02-01 Millenia Tower, Singapore 039192. Regulated by the Monetary Authority of Singapore. In Singapore, this document is
to be distributed to Institutional Investors (as defined in the Securities and Futures Act, Chapter 289 of Singapore) only.

In the UK this document is directed only at persons who are Professional Clients or Eligible Counterparties as defined by the FSA COBs Chapter 3 or are persons to
whom this document may otherwise lawfully be issued or passed on (all of the persons above being referred to together as “relevant persons”).

This document is issued in the UK, in mainland Europe (excluding Germany), by BNY Mellon Asset Management International Limited, BNY Mellon Centre, 160 Queen
Victoria Street, London EC4V 4LA. Registered in England No. 1118580. Authorised and regulated by the Financial Services Authority.

To help continually improve our service and in the interest of security, we may monitor and/or record your telephone calls with us.
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