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Board of Governors of the Federal Reserve System

Consolidated Financial Statements for
Holding Companies—FR Y-9C

Report at the close of business as of the last calendar day of the quarter

This Report is required by law: Section 5(c) of the Bank Holding
Company Act (12 U.S.C. 1844) and Section 225.5(b) of Regulation

Y (12 C.F.R. § 225.5(b)) and Section 10 of the Home Owners Loan Act
(12 U.S.C. § 1467a(b)).

This report form is to be filed by holding companies with total
consolidated assets of $500 million or more. In addition, holding
companies meeting certain criteria must file this report (FR Y-9C)

regardless of size. See page 1 of the general instructions for fur-
ther information. However, when such holding companies own or
control, or are owned or controlled by, other holding companies,
only the top-tier holding company must file this report for the co-
solidated holding company organization. The Federal Reserve
may not conduct or sponsor, and an organization (or a person) is
not required to respond to, a collection of information unless it dis-
plays a currently valid OMB control number.

NOTE: Each holding company's board of directors and senior man-
agement are responsible for establishing and maintaining an effec-
tive system of internal control, including controls over the
Consolidated Financial Statements for Holding Companies. The
Consolidated Financial Statements for Holding Companies is to be
prepared in accordance with instructions provided by the Federal
Reserve System. The Consolidated Financial Statements for Holding
Companies must be signed and attested by the Chief Financial
Officer (CFO) of the reporting holding company (or by the individual
performing this equivalent function).

1, the undersigned CFO (or equivalent) of the named holding
company, attest that the Consolidated Financial Statements for
Holding Companies (including the supporting schedules) for this
report date have been prepared in conformance with the instruc-
tions issued by the Federal Reserve System and are true and
correct to the best of my knowledge and belief.

Printed Name of Chief Financial Officer (or Equivalent) (BHCK C490)

Signature of Chief Financial Officer (or Equivalent) (BHCK H321)

Date of Signature (MM/DD/YYYY) (BHTX J196)

Date of Report: June 30, 2017

Month / Date / Year (BHCK 9999)

The Bank of New York Mellon Corporation
Legal Title of Holding Company (TEXT 9010)

225 Liberty Street
(Mailing Address of the Holding Company) Street / P.O. Box (TEXT 9110)

New York NY 10286
City (TEXT 9130) State (TEXT 9200) Zip Code (TEXT 9220)

For Federal Reserve Bank Use Only

RSSD ID
C.l. S.F.

Person to whom questions about this report should be directed:

Name / Title (TEXT 8901)

Area Code / Phone Number (BHTX 8902)

Area Code / FAX Number (BHTX 9116)

E-mail Address of Contact (BHTX 4086)

Holding companies must maintain in their files a manually signed and attested printout of the data submitted.

Public reporting burden for this information collection is estimated to vary from 2 to 13.5 hours per response, with an average of 5.25 hours per response, including time to gather and

maintain data in the required form and to review instructions and complete the information collection. Comments regarding this burden estimate or any other aspect of this information col-

lection, including suggestions for reducing the burden, may be sent to Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551, and

to the Office of Management and Budget, Paperwork Reduction Project (7100-0128), Washington, DC 20503.
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RSSD ID: 3587146 SF.

Report of Income for Holding Companies
Report all Schedules of the Report of Income on a calendar year-to-date basis.

Schedule HI—Consolidated Income Statement

Dollar Amounts in Thousands §=]5[(®1:¢ Amount
1. Interestincome
a. Interest and fee income on loans:
(1) In domestic offices:

(a) Loans secured by 1-4 family residential properties.............cccoeicieiiiiiiieiiieiieesc e 4435 143,000/ 1l.a.(1)(a)
(b) All other loans secured by real EState............ceiiiiiiiiiii s 4436 43,000/ 1l.a.(1)(b)
(€) All OTNEI TOANS. ...ttt e sr et be e F821 299,000/ 1l.a.(1)(c)
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFS............ccccocveiiiiniiiiiciic e 4059 167,000, 1l.a.(2)
b. Income from lease financing receivables.............ccociiiiiiii 4065 26,000/ 1.b.
C. Interest income on balances due from depository INStUONS..............c..cocvvivrvreeeeeeeeeeeseeeeeseeeeeseeeee 4115 175,000 1l.c.
d. Interest and dividend income on securities:
(1) U.S. Treasury securities and U.S. government agency obligations
(excluding mortgage-backed securities).. ... B488 249,000 1.d.(2)
(2) MOrtgage-hacKed SECUNTIES. ...........iiieiiiie ittt nr e B489 506,000, 1.d.(2)
(3) All OTNEI SECUIMIES. ...ttt sttt e e e e nee 4060 215,000/ 1.d.(3)
€. Interest income from trading ASSELS. ........eiiuiiiiiiiiie ettt 4069 33,000/ 1le.
f. Interest income on federal funds sold and securities purchased under agreements _
LCOJN (== | TSP T PP PR PRRPROTPIN 4020 153,000 1.f.
0. Other INtEreSt INCOME.........oiiiiiii e et e e s re e s 4518 9,000| 1.g.
h. Total interest income (sum of items 1.2 through 1.9)......ccccioiiiiiiiiieriie e 4107 2,018,000, 1.h.

2. Interest expense
a. Interest on deposits:
(1) In domestic offices:

(a) Time deposits Of $250,000 OF IESS.......ccciriririiieeiieee e HKO03 0| 2.a.(l)a)
(b) Time deposits of more than $250,000..........cccueiiiiiiiiiieereee e HKO04 23,000 2.a.(1)(b)
(SOt a LT le =T o011 O T OO P PP PPTVRPUPPRPPN 6761 12,000, 2.a.(1)(c)
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFS............cccccccooiviiiiiiiiiiiiciecseee 2.a.(2)
b. Expense on federal funds purchased and securities sold under agreements to
repurchase 2.b.
c. Interest on trading liabilities and other borrowed money
(excluding subordinated nNotes and debhENTUIES)...........eiiiiiiie it 2.c.
d. Interest on subordinated notes and debentures and on mandatory convertible
SEOUNIEIES ..ttt et s h e b e e e b e e b e s ht e e s b e s h e e b e e b e eh e e b e s e e e e e 4397 9,000, 2.d.
e. Other interest expense 4398 23,000 2.e.
f. Total interest expense (sum of items 2.a through 2.e).. ...| 4073 394,000, 2.f.
3. Netinterest income (item 1.h MINUS IEM 2.5).....eoiiiiiiii e e 4074 1,624,000, 3.
4. Provision for loan and lease losses (from Schedule HI-B, part Il, item 5).......cccooviiiiiiiiiiiniieeieee e 4230 (5,000)| 4.
5. Noninterest income:
a. Income from fIdUCIArY ACHVITIES. ........eiieiiei ettt e e e e e ane e s 4070 4,517,000, 5.a.
b. Service charges on deposit accounts in dOMESHIC OffiCES.........ceviiiiiiiiiiii e 4483 217,000/ 5.b.
Co TTAING FEVENMUE.........eee et ettt e et een et n et s et ee s s eseenen A220 329,000/ 5.c.
d. (1) Fees and commissions from securities BroKerage. .. ........ccoovereiiiiinieiiie e .C886 695,000/ 5.d.(1)
(2) Investment banking, advisory, and underwriting fees and COMMISSIONS............ccoevceieviiiiireneecnn. C888 0| 5.d.(2)
(3) Fees and commissions from @annUIty SAIES...........ooviiiiiiiiiiiii e C887 3,000, 5.d.(3)
(4) Underwriting income from insurance and reinsurance actiVities............ccoeveiviiiiiieiciciiec e C386 1,000/ 5.d.(4)
(5) Income from Other INSUrANCE ACHIVITIES. ......c.cueiiiieiiei ettt C387 0| 5.d.(5)
€. VENTUIE CAPITAI FEVEINUE. ... . .eiiiiiieie ettt ettt ettt ettt e et e e e e bb e e e e satb e e e aabbe e e e asbb e e e annbeeesabeeeeasnneeesnnnen B491 3,000/ 5.e.
f. Net servicing fees............ B492 0| b5f
g. Net securitization income B493 0/ 5.0

1. Includes interest income on time certificates of deposit not held for trading
2. For holding companies required to complete Schedule HI, memoranda item 9, trading revenue reported in Schedule Hl, item 5.c must equal the sum
of memoranda items 9.a through 9.e. 03/2017
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Schedule HI—Continued

Dollar Amounts in Thousands BHCK Amount

5. h. Not applicable
i. Net gains (I0sses) on sales Of 10aNS AN IEASES..........covrvviueiiiirieieieeiet sttt 8560 0
j- Net gains (losses) on sales of other real estate OWNEd............ccceiiiiiiiiiiiiie e 8561 0
k. Net gains (I0Sses) 0n Sales Of OthEr @SSELS® .........o.cuicuecuceeeeeeeee e ee e enee e B496 0
. Other NONINEEIESE INCOME™...........c.ivereeieeceieeesseeseee e ees et ssa s B497 407,000
m. Total noninterest income (sum of items 5.a through 5.1)........cooooiiiiiiii e 4079 6,172,000

6. a. Realized gains (losses) on held-to-maturity SECUMTIES. .........eiruriiiiiiiieiiee e 3521 0
b. Realized gains (losses) on available-for-sale SECUILIES. ........cuuiiiiiiiiiiiiee et 3196 10,000

7. Noninterest expense:
a. Salaries and employee DENEFILS. ........ooi e ae e
b. Expenses of premises and fixed assets (net of rental income)

(excluding salaries and employee benefits and mortgage interest)...........ccceveerieeiiieenieeiie e 4217 391,000

C. (1) Goodwill IMPaIrMENt IOSSES. .....cciviiiiiiiiieiiieeie e C216 0

(2) Amortization expense and impairment losses for other intangible assets...........cccccoiveiiieiiinieennnn, C232 105,000

A, Other NONINEIESE EXPENSE®.......c..eeeeee e eee e e 4092 1,912,000

e. Total noninterest expense (sum of items 7.a through 7.d)............ocoiiiiiiiiiii e 4093 5,297,000

8. Income (loss) before applicable income taxes and discontinued operations —
(sum of items 3, 5.m, 6.a, and 6.b MINUS ItEMS 4 AN 7.€)......cccviiiiiiiiiiiee e 4301 2,514,000

9. Applicable income taxes (foreign and dOMESHIC).........ciouiiiiiiiiieiie e 4302 601,000
10. Income (loss) before discontinued operations (item 8 minus item 9) 4300 1,913,000
11. Discontinued operations, net of applicable INCOME taXES®.............co.ooeiveieeeeeeeeeeeeeeeeeeeeeeeeseeseeene FT28 0

12. Net income (loss) attributable to holding company and noncontrolling

(minority) interests (SUM Of It€MS 10 AN 11).......iiiiiiiiiiiie ettt e sere e G104 1,913,000

13. LESS: Net income (loss) attributable to noncontrolling (minority) interests
(if net income, report as a positive value; if net loss, report as a negative value)............cccovovvenveiniieneecnn,
14. Net income (loss) attributable to holding company (item 12 minus item 13).........ccccoeiviiiiiiniiiiiiieeeend

G103
4340

16,000

1,897,000

3. Exclude net gains(losses) on sales of trading assets and held-to-maturity and available-for-sale securities
4. See Schedule HI, memoranda item 6.

5. See Schedule HI, memoranda item 7.

6. Describe on Schedule HI, memoranda item 8.

Memoranda
Dollar Amounts in Thousands

1. Netinterest income (item 3 above) on a fully taxable equivalent basis.............cccccceoiiiiiiiiiiii,
Net income before applicable income taxes, and discontinued operations (item 8 above)

Amount

1,648,000

on a fully taxable eqUIVAIENT DASIS............cccuiiiii i 4592 2,538,000

3. Income on tax-exempt loans and leases to states and political subdivisions in the U.S.

(included in Schedule HI, items 1.a and 1.b, @DOVE)..........ccciiiiiiiiiii e 4313 0

4. Income on tax-exempt securities issued by states and political subdivisions in the U.S.
(included in Schedule HI, item 1.d.(3), @DOVE)......coiuiiiiiiiiiieeeit ettt e e e

5.  Number of full-time equivalent employees at end of current period BHCK

Number

(round to Nearest Whole NUMDET) ..ot 4150 52,800

6. Other noninterest income (from Schedule HI, item 5.1, above) (only report amounts greater

than $100,000 that exceed 3% of Schedule HI, item 5.1): BHCK Amount

a. Income and fees from the printing and sale of Checks.............ccciiiiiiiii e Co013 0
b. Earnings on/increase in value of cash surrender value of life insurance Cco14 73,000
c. Income and fees from automated teller machines (ATMS)........cocviiiiiiiiiiiii i C016 0
d. Rent and other income from other real estate OWNEd..............ccociiieiiiiiiiii s 4042 0
€. SAfEe dEPOSIt DOX FENL......eiiiiie ettt e e e e b e e e eab et e e e bt eeabee e e e sabeeaesnnneas C015 0
f. Net change in the fair values of financial instruments accounted for under a fair value option... F229 0

NOTE: The concept of extraordinary items has been eliminated from U.S. generally accepted accounting principles for fiscal years, and
interim periods within those fiscal years, beginning after December 15, 2015. References to extraordinary items in the captions for

Schedule HI, items 8, 10, and 11 and HI memo item 2 will be removed at a later date.

FR Y-9C
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5.i.
5].
5.k.
5.1
5.m.
6.a.
6.b.

7.b.
7.c.(1)
7.c.(2)
7.d.
7.e.

10.
11.

13.
14.

M.6.a.
M.6.b.
M.6.c.
M.6.d.
M.6.e.
M.6.f.

03/2017
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Schedule HI—Continued

Memoranda—Continued
Dollar Amounts in Thousands
6. g. Bank card and credit card iNterchange fEES.........cciiiiiiiii i F555 0
N, Gains 0N DArgain PUICNASES.........c.eiiiiiiiieiitieee ettt bbb b et e b sbe et e e eneanseeeneenes Ja47 0
i.  Income and fees from WIre trANSTEY..........ccuiiiiie e TO047 53,000

8562 | Standby L/C Fees

8563 Ilnvestment Income

8564 |

7. Other noninterest expense (from Schedule HI, item 7.d, above) (only report amounts greater
than $100,000 that exceed 3 percent of the sum of Schedule HI, item 7.d):

. Data PrOCESSING EXPEINSES. ....ceiuuiiiitrieeitteatie ettt rit e e et e s te e et et e as et e aa bt e e ae e e abb e e aae e e s beeebe e e sbneeeaneaneeans
b. Advertising and marketing EXPENSES. ............cciiiiiiiiiiii e
C. DIrECIOrS' fEES. ... e e e
d. Printing, stationery, and supplies....

€. POSTAGE. ...t e
f. Legal fEES ANU EXPENSES. . ... ittt ettt
g. FDIC deposit INSUrANCE @SSESSIMENES. ... ..ciiuiiiiiiiitiieritee sttt eie et e sttt et e e sire et e sne e s e e nineenane
h.  Accounting and auditing @XPENSES...........c.ccoiiiiiiiiii e s

i.  Consulting and advisory expenses.

j.- Automated teller machine (ATM) and interchange exXpenses..............cccoeiiiiininiiccis e
K. TeleCOmMMmUNICAtIONS EXPENSES.......ccitiiiieieieee ittt ettt ettt et e et e nbn e saneesbee e
I. Other real estate OWNEA EXPENSES. .......uiiiiiiiiieie ettt ettt e e beeeneeas

m. Insurance expenses (not included in employee expenses, premises and fixed assets

expenses, and other real estate OWNEd EXPENSES.).......cciiuiiirieiriieiiie ettt

........... co17
............ 0497
............ 4136
..{C018
........... 8403
............ 4141
........... 4146
........... F556
.| F557

F558

........... F559
........... Y923

8565 ISoftware

8566 IPurchased Services and Systems

8567 |Sub Custodian Charges

8. Discontinued operations and applicable income tax effect (from Schedule HI, item 11)
(itemize and describe each discontinued operation):

a. (1) |FT29

(2) Applicable income tax effeCt.........ccoiiriiiiieiii s BHCK FT30|

b. (1) |FT31]

(2) Applicable income tax effeCt..........ccoeiviriiiiiiei e BHCK FT32|

9. Trading revenue (from cash instruments and derivative instruments)
(Sum of items 9.a through 9.e must equal Schedule HI, item 5.c.)

Memorandum items 9.a through 9.e are to be completed by holding companies that reported

average trading assets (Schedule HC-K, item 4.a) of $2 million or more for any quarter of the
preceding calendar year:

Equity security and index exposures..

20 T

NOTE: The concept of extraordinary items has been eliminated from U.S. generally accepted accounting principles for fiscal years, and

FOreign eXChanQge EXPOSUIES. .....c..uui ittt ettt ettt s e ettt e e e nne e e

CommOodity aNd OtNEN EXPOSUIES. .....c.uiiiiiiiriie ettt ettt sttt e et e e saneenaneenne
CrEAIL EXPOSUIES. ...ttt ettt ettt ettt ekt ekt e et e e e b et e et ekt e e st e st e e et e ens e e naneenanes

INTEIEST FALE EXPOSUIES. ....eiiiiiiiiiiie ettt e e s e e e s s b e e e s b bbb e e e s bb e e s s sab b e e e s s bbb eeeea

8758
.| 8759

............ 8760
........... F186

o/lo/o/o|O

74,000

0

171,000

35,000

305,000

(9,000)

(2,000)

interim periods within those fiscal years, beginning after December 15, 2015. References to extraordinary items in the captions for

Schedule HI, memo item 8 will be removed at a later date.

FR Y-9C
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M.6.9.
M.6.h.
M.6.i

M.6.j.

M.6.k.

M.6.1.

M.7.a.
M.7.b.
M.7.c.
M.7.d.
M.7.e.
M.7.f.
M.7.9.
M.7.h.
M.7.i.
M.7.j.
M.7 k.
M.7.1.

M.7.0.

M.7.p.

M.8.a.(1)
M.8.a.(2)

M.8.b.(1)
M.8.b.(2)

M.9.a.
M.9.b.
M.9.c.
M.9.d.
M.9.e.

09/2016



The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HI—Continued

Memoranda—Continued
Dollar Amounts in Thousands
Memoranda items 9.f and 9.g are to be completed by holding companies with $100 billion or more

in total assets that are required to complete Schedule HI, Memorandum items 9.a through 9.e,

above.’
9. f. Impact on trading revenue of changes in the creditworthiness of the holding company's
derivatives counterparties on the holding company's derivative assets (included in
Memorandum items 9.a through 9.€ @DOVE)...........ciiiiiiiiiii s
g. Impact on trading revenue of changes in the creditworthiness of the holding company on the
holding company's derivative liabilities (included in Memorandum items 9.a through 9.e.

10.Net gains (losses) recognized in earnings on credit derivatives that economically hedge credit
exposures held outside the trading account:
a. Net gains (losses) on credit derivatives held for trading............cccccoveeevinenns
b. Net gains (losses) on credit derivatives held for purposes other than trading..............cccoceeevciiiiinniiinnee
11.Credit losses on derivatives (SEE INSIIUCHIONS)........ciiuiiiiiiiiiaiie ittt enes
Memorandum item 12.a is to be completed by holding companies with $1 billion or more in total

assets.
12.a. Income from the sale and servicing of mutual funds and annuities (in domestic offices)..............ccceeceeis
b. (1) Premiums on insurance related to the extension of Credit...........coviieiiiiiicii e
(2) All other insurance PreMiumMS.........ccooveeiiieiiie e
c. Benefits, losses, and expenses from insurance-related actiVities. ...........cccvverviiiiiiiie i

13.Does the reporting holding company have a Subchapter S election in effect for 0=No

.| C243 0

BHCK Amount

.1C889 0
C890 0
A251 0
8431 506,000
C242 0

B983 0

federal income tax purposes for the current tax year? (Enter "1" for Yes; enter "0" for No.).............. 1=Yes | A530 0

Dollar Amounts in Thousands

BHCK Amount

Memorandum item 14 is to be completed by bank companies that have elected to account for
assets and liabilities under a fair value option.
14.Net gains (losses) recognized in earnings on assets and liabilities that are reported at
fair value under a fair value option:
. Net aINS (I0SSES) 0N @SSELS. ... .coiuiiiiieitii ettt b et ena bt et e et e e b e e sbeeaab e e eabeesaneeees
(1) Estimated net gains (losses) on loans attributable to changes in instrument-specific
Lo 1= 1L TP PPS PR
b. Net gains (I0SSES) 0N ADIIIES. ........coiuiiiiii ettt sebe e
(1) Estimated net gains (losses) on liabilities attributable to changes in instrument-specific
(o £=To |1 ] PP UP PO PPPPPPPN
15. Stock-based employee compensation expense (net of tax effects) calculated for all
awards under the fair Value MELNOM.............oiiiiii ettt et beeaneee s

Memorandum item 16 is to be completed by holding companies that are required to
complete Schedule HC-C, Memorandum items 6.b and 6.c.
16.Noncash income from negative amortization on closed-end loans secured by 1-4 family
residential properties (included in Schedule HI, item 1.a.(1)(2)) .. ecvveerreeriieiiie e
17.0Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt
securities recognized in earnings(included in Schedule Hl,item 6a and 6b)

1. The asset size test is based on the total assets reported as of June 30, 2016

Year-to-date
BHCK Amount

I

FRY-9C
Page 5 of 65

M.9.f.

M.9.g.

M.10.a.
M.10.b.
M.11.

M.12.a.
M.12.b.(1)
M.12.b.(2)
M.12.c.

M.13.

M.14.a.

M.14.a.(1)
M.14.b.

M.14.b.(1)

M.15.

M.16.

M.17

03/2017
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Schedule HI-A—Changes in Holding Company Equity Capital

Dollar Amounts in Thousands |2]5(®%¢ Amount
1. Total holding company equity capital most recently reported for the end of previous

calendar year (i.e., after adjustments from amended Reports of INCOME)...........cocveiiiiiiiiiiciiiiciic e 3217 38,811,000
2. Cumulative effect of changes in accounting principles and corrections of material accounting errors B507 0
3. Balance end of previous calendar year as restated (sSum of items 1 and 2)..........cccccceveviiiiiiiiiieniin e B508 38,811,000, 3.

4. Net income (loss) attributable to holding company (must equal Schedule Hl, item 14)
5. Sale of perpetual preferred stock (excluding treasury stock transactions):

a. Sale of perpetual preferred StOCK, grOSS.......c.coiiiiiiiiiiiiii e

b. Conversion or retirement of perpetual preferred StOCK..........ccovviiiiiiiiiiiii e
6. Sale of common stock:

a. Sale Of COMMON STOCK, GrOSS......ciuuiiiiiiiii ettt ettt ettt et e e be e ebe b e e bt e saneennne 3579 480,000/ 6.a.

b. Conversion or retirement of COMMON STOCK........ccciiuiiiiiiiiiii ettt e 3580 0| 6.b.
7. Sale of treasury stock............cc....... o| 7.
8. LESS: Purchase of treasury stock 1,385,000/ 8.
9. Changes incident to business COMDINALIONS, NEL..........c.iiiiiiiiiiiie e 4356 o} o.
10.LESS: Cash dividends declared on preferred StOCK............ccoooiiiiiiiiiiiiiii e 4598 91,000/ 10.
11.LESS: Cash dividends declared on COMMON SEOCK..........cciiiiiiiiiiiiiiiii e 4460 401,000| 11.
12.0Other COMPIENENSIVE INCOME™..........c.vieieieeseeeeee e eeee ettt ettt st en s ene s B511 672,000| 12.
13.Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt _

guaranteed by the holding company 0| 13.
14.Other adjustments to equity capital (Not iNnCluded @bOVE)...........cooiiiiiiiiiiiiiieiiie s 3581 (9,000)| 14.
15.Total holding company equity capital end of current period (sum of items 3, 4, 5, 6, 7, 9, 12,

13, and 14, less items 8, 10, and 11) (must equal item 27.a on Schedule HC)...........ccccoeviiiniiiiciniiieee 3210 39,974,000 15.

1. Includes, but is not limited to, changes in net unrealized holding gains (losses) on available-for-sale securities, changes in accumulated ne
gains (losses) on cash flow hedges, foreign currency translation adjustments, and pension and other postretirement plan related changes
other than net periodic benefit cost. 03/2013



The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HI-B—Charge-Offs and Recoveries on Loans and
Leases and Changes in Allowance for Loan and Lease Losses

Dollar Amounts in Thousands

BHCK

I. Charge-offs and Recoveries on Loans and Leases
(Fully Consolidated)
1. Loans secured by real estate:
a. Construction, land development, and other land loans
in domestic offices:

(1) 1-4 family residential cOnNStruction l0ans............ccceerveeiiienieiiie e

(2) Other construction loans and all land development and

Other 1aNd [0@NS........ccuiiiiiiiiee s
b. Secured by farmland in domestic OffiCes............ccoviiiiiiiiiiiic e

c. Secured by 1-4 family residential properties in domestic offices:
(1) Revolving, open-end loans secured by 1-4 family residential

properties and extended under lines of credit.............cccoeiienieiiiicniecnd

(2) Closed-end loans secured by 1- 4 family residential
properties in domestic offices:

(a) Secured by first IENS........ccoiiiiii e
(b) Secured by JUNIOF IENS........cciiiiiiiiii e

d. Secured by multifamily (5 or more) residential properties in
domeStiC OffiCES.....ccviiiiieiiic e

e. Secured by nonfarm nonresidential properties in domestic offices:

(1) Loans secured by owner-occupied nonfarm nonresidential

Amount

BHCK

Amount

PIOPEITIES. ...ttt C895

(2) Loans secured by other nonfarm nonresidential properties...
f. Inforeign offices.......cccoiiiiiiiiiiii s

2. Loans to depository institutions and acceptances of other banks:
a. To U.S. banks and other U.S. depository institutions..................

b. T fOreign DaNKS. .......cocviiiiiii

3. Loans to finance agricultural production and other loans to farmers
4. Commercial and industrial loans:
a. To U.S. addressees (dOmiCile)..........ccocuveviiiiiiiiieiiiiiciic e
b. To non-U.S. addressees (dOMICile).........cccuevrieeniiinieinieiieee
5. Loans to individuals for household, family, and other personal
expenditures:
Q. Credit Cards.......ooo i

b. AUtOMODIIE I0ANS........ceiiiiie et

c. Other consumer loans (includes single payment, installment,
all student loans, and revolving credit plans other than

(ol L=To [l o= 110 L) T PSP UPPTRUPPO

6. Loans to foreign governments and official institutions......................
7. Al OthEr I0ANS.... ..ottt e
8. Lease financing receivables:

a. Leases to individuals for household, family, and other personal

EXPENAITUIES. ...ttt bttt ettt e b e sene e

b. All other leases

9. Total (sum of items 1 through 8).......ccceooiiiiiiiiiii e

1. Include write-downs arising from transfers to a held-for-sale account

B514

0 C896 0
C897 0/ C898 0
B512 0| B513 0
4653 0| 4663 0
4654 0| 4664 0
4655 0| 4665 0
4645 0 4617 0
4646 0 4618 0

B515

o

K129

K133

K205 0| K206 0
4643 0 4627 0
4644 0 4628 0

F185 0 F187 0
C880 0 F188 0
4635 1,000 4605 2,000

FR Y-9C
Page 7 of 65

l.c.(1)

1.c.(2)(a)

1.c.2)(b)

le.(1)
l.e.(2)
1f.

2.b.

4.a.
4.b.

5.a.
5.b.

8.a.
8.b.
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Schedule HI-B—Continued

Memoranda
(Column A) (Column B)
Charge-offs* Recoveries
Calendar year-to-date
Dollar Amounts in Thousands Amount BHCK Amount
1. Loans to finance commercial real estate, construction, and land
development activities (not secured by real estate) included in Schedule

HI-B, Part I, temMS 4 AN 7 BDOVE.......vvveeeerveerrrrrrressssseesseressssssssesssesssssssnsesssseessesssnnees 5409| 05410/ 0 ML

2. Loans secured by real estate to non-U.S. addressees (domicile) (included in

Schedule HI-B, part I, item 1, aDOVE).......ccovuiiiiiiiie e 4652 0| 4662 0| M.2.

Memorandum item 3 is to be completed by (1) 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) holding companies that on a
consolidated basis are credit card specialty holding companies (as defined in the instructions).
Calendar year-to-date
3. Uncollectible retail credit card fees and finance charges reversed against income BHCK Amount

(i.e., not included in charge-offs against the allowance for [oan and lease 10SSES)..........ccovuveeiiiieeeiiie i C388 0| M.3.

Dollar Amounts in Thousands Amount

II.  Changes in allowance for loan and lease losses

1. Balance most recently reported at end of previous year

(i.e., after adjustments from amended RepOrts Of INCOME).......ccuuiiiiiiiieiiiie e e e B522 169,000| 1.

BHCT
2. Recoveries (must equal Schedule HI-B, part I, item 9, column B, abOVe).........cccccveviiiiiiiiiiiiiee e 4605 2,000f 2.
3. LESS: Charge-offs (must equal Schedule HI-B, part I, item 9, column A above less BHCK
Yol oo [T | = TR o T {1 (= 33 SRR 3.
4. Less: Write-downs arising from transfers of loans to a held-for sale acCouNt...........coccvvviviiieiiiie i, 4.
5. Provision for loan and lease losses (must equal Schedule HI, iTeM 4)......cccuviiiiiiiiiiee e 5.
6. Adjustments (see instructions for this SCHEAUIE)............oiiiiiiiiiiie e e e e neee e 6.
7. Balance at end of current period (sum of items 1, 2, 5, and 6, less items 3 and 4)
(Must equal SChEAUIE HC, IEEM 4.C)....uiiieiiiie ittt s et e st e e et e e st e e st e e e snneeeeenseeeesaeeesnneeeennaeeeanteeeennneen 3123 165,000 7.

1. Include write-downs arising from transfers to a held-for-sale account.

Memoranda
Dollar Amounts in Thousands Amount

1. Allocated transfer risk reserve included in Schedule HI-B, part I, itemM 7........ccoeiiiiiieiiiire e -

Memoranda items 2 and 3 are to be completed by (1) 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) holding companies that on a consolidated basis are
credit card specialty holding companies (as defined in the instructions).
2. Separate valuation allowance for uncollectible retail credit card fees and finance charges..........cccccccevvivevinenn.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees and finance
charges (included in Schedule HC, item 4.c and Schedule HI-B, part I, itemM 7)......ccocieeeriiieeiiiie e
Memoranda item 4 is to be completed by all holding companies.
4.  Amount of allowance for post-acquisition credit losses on purchased credit-impaired loans
accounted for in accordance with AICPA Statement of Position 03-3
(included in Schedule HI-B, part I, iteM 7, @D0OVE)........ccoiiiiiiiiiiee ettt st e sbee e e nnneeeenns C781 0| M.4.

03/2013
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Schedule HI-C—Disaggregated Data on the Allowance for Loan and Lease Losses

Schedule HI-C is to be completed by holding companies with $1 billion or more in total assets.

Dollar Amounts in Thousands =]

[

1. The asset size test is based on the total assets reported as of June 30, 2016.

2. Include all loans and leases not reported as real estate loans, credit cards, or other consumer loans.

o v WwN

. Real estate loans:

a. Construction loans. | M708
b. Commercial

M714
real estate 10ans...........c..ccceeiriiiiicie
c. Residential

M721

real estate loans..,..

. Commercial loans” .

Credit cards .| M733
. Other consumer loans... .| M739
. Unallocated, if any..........ccceevrininencnncncecnen
. Total

(sum of items 1.a. through 5.).......cccccccvriininnnns M746

FR Y-9C
Page 9 of 65

= ed ed
A 0
A 5Y) KPa BHGKa BHOKpa e B 0 BH@Ke oa
0 A

R R o oo A 0-30
0 M709 0 M710 583,0000 M711 6,000 M712 0 M713 0
0 M715 0 M716 2,750,000, M717 24,000 M719 0 M720 0
5,000 M722 0 M723 9,585,000, M724 36,0000 M725 0 M726 0
2,000/ M728 2,000 M729 45,397,000 M730 93,000/ M731 0/ M732 0
0 M734 0 M735 0 M736 0 M737 0 M738 0
2,000/ M740 2,000/ M741 3,090,000 M742 2,000/ M743 0| M744 0

M745 0

9,000 M747 4,000 M748 61,405,000 M749 161,000 M750 0 M751 0

03/2017
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Notes to the Income Statement—Predecessor Financial Iltems

For holding companies involved in a business combination(s) during the quarter, provide on the lines below income statement
information for any acquired company(ies) with aggregated assets of $10 billion or more or 5 percent of the reporting holding
company's total consolidated assets as of the previous quarter-end, whichever is less. Information should be reported year-to-
date of acquisition.

Dollar Amounts in Thousands |2]z[={® Amount

1. TOtal INtErESE INCOME. ... ..ottt ettt et e s r e e e st e s re e e e s reenr e nn e enas 4107 0| 1.
a. Interest iNCOMe 0N 08NS AN IEASES.........uiiiiiiiii i be e e e e e e e neeee s 4094 0| 1l.a.
b. Interestincome oN INVESIMENT SECUNLIES..........c.iiiiiiiiiiie e 4218 0| 1.b.
A Ko = 1 (= (=S A=Y 01T ET USSP UPP PP UPPRPTOOE 4073 0| 2.
A, INtEreSt EXPENSE ON UEPOSIES. ... .veeiieiiiiieitee ettt ettt e e bt et e et e e b e e st e e ssb e e sibeeab e e eaneesneeenbeeenes 4421 0| 2.a.
3. Netinterestincome...........cccceevuuennn. .. 4074 0| 3.
4. Provision for [0an and €8S I0SSES...........cciiiiiieiiiee e e s 4230 0| 4.
5. TOtal NONINTEIESE INCOMIE......eiiiiiieie ettt ettt et e e ekt e e e ehb b e e e sttt e e abbe e e e sbeeeeanbeeeesbneeeannneeeannres 4079 0| 5.
a. Income from fIdUCIArY ACHVITIES. .......cueiiiiiiiiie ittt 4070 0| 5.a.
Lo = To [T To l =N LT U1 TSP PP PSPPI A220 0| 5.b.
c. Investment banking, advisory, brokerage, and underwriting fees and COMmMISSIONS...........c.cceeveveernenne B490 0| 5.c.
0. VENTUIE CAPITAI FEVENUE......cieiiiiiie ittt ettt et e e be e e bt e et e eeabeesateeabbaesabeasbeeaseeesbeeanseasnns B491 0| 5.d.
€. Net SECUNZALION INCOME........coiiiiiiiii ettt nes B493 0| 5.e.
f. Insurance COMMISSIONS AN FEES.......eiiiiiiiiii ittt et e bt e b e e sebe e te e e sneeseneenteaeas B494 0| 5.f.
6. Realized gains (losses) on held-to-maturity and available-for-sale securities............ccccviiiiiiiiiniecnieens 4091 0| 6.
7. TOtal NONINIEIESE EXPENSE. ... .ii it ettt etee et e ettt ettt e eteeaateeaabeeaabeeaseeeaabeeateeaaseeebeeanbeeanbeeanbeaseeeaneeesnbeeaseaanneas 4093 o| 7.
a. Salaries and employee DENEFILS. .......c..iiiiiii s 4135 0| 7.a.
b. GoOodWill IMPAIMMENT IOSSES. .......eieiiiiiiiieitet ettt ettt et e e be et e eabb e e saeeenbeeeseeesbeeenteeennes C216 0| 7.b.
8. Income (loss) before applicable income taxes and discontinued Operations.............cccceeveereienieenieeneeenns 4301 0| 8.
9. Applicable income taxes .| 4302 o| 9.
10. Noncontrolling (minority) interest 4484 0| 10.
11. Discontinued operations, net of applicable income taxes and noncontrolling (minority) interest 11.
12, NELINCOME (I0SS). . utteiuteeiitt ettt ettt ettt h ettt b et et e e h bt e ea bt e sh bt e bt e nhe e e bt e ebe e e b e e sateeenneenaneenbneene 4340 o| 12.
13. Cash dividends DECIAIEA. ..........coiuiiiiii ettt b et e et e e ab e e s beeabee s beesbeeanbeeanbessnneeaneaans 4475 o| 13.
T4, NEt ChArgE-0ffS. ...ttt et a ettt eae e b et et e et e s e niee e 6061 0| 14.
15. Net interest income (item 3 above) on a fully taxable equivalent basis..............ccocoeiiiiiiniiiince e, 4519 0| 15.

09/2016
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Notes to the Income Statement (Other)

Enter in the lines provided below any additional information on specific line items on the income statement or to its schedules that the
holding company wishes to explain, that has been separately disclosed in the holding company's quarterly reports to its shareholders,
in its press releases, or on its quarterly reports to the Securities and Exchange Commission (SEC). Exclude any

transactions that have been separately disclosed under the reporting requirements specified in memoranda items 6 through 8 to
Schedule HI, the Consolidated Income Statement.

Also include any transactions which previously would have appeared as footnotes to Schedules HI through HI-B.

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 holding company has received $1.35 million of back interest on loans and leases that are currently in nonaccrual status. The holding
company's interest income for the quarter shows that increase which has been disclosed in the report to the stockholders and

SEC. Enter on the line item below the following information:

TEXT Amount
0000| Sch. HI, item 1.a(1), Recognition of interest payments on
nonaccrual loans to XYZ country

0000 1350

Notes to the Income Statement (Other)

TEXT Dollar Amount in Thousands |[=]5(®]¢ Amount

1. | 5351 5351 0
2. | 5352 5352 0
3. | 5353 5353 0
4. | 5354 5354 0
5. | 5355 5355 0
6. |B042 B042 0
7. |B043 B043 0
8. |B044 B044 0
9. | B045 B045 0
10. | B046 B046 0

FRY-9C
Page 11 of 65
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Notes to the Income Statement (Other) — Continued

11.
12.
13.
14.
15.
16.
17.
18.
19.
20.

Dollar Amounts in Thousands |=15(®1:€ Amount

B047 B047 0
B048 B048 0
B049 B049 0
BO50 BO50 0
BO51 BO51 0
B052 B052 0
BO53 BO53 0
B054 B054 0
BO55 BO55 0
B056 B056 0

FRY-9C
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11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
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The Bank of New York Mellon Corporation

For Federal Reserve Bank Use Only

C.L

Name of Holding Company

Consolidated Financial Statements for
Holding Companies

June 30, 2017
Month / Day / Year

Report at the close of business

Schedule HC—Consolidated Balance Sheet

Dollar Amounts in Thousands

Amount

Assets
1. Cash and balances due from depository institutions:
a. Noninterest-bearing balances and currency and COIN.............ccc..rverveevesrsresseesssessesses s
b. Interest-bearing balances:?
(1) INULS. OffICES. ..o 0395 34,854,000
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFs 52,563,000
2. Securities: _
a. Held-to-maturity securities (from Schedule HC-B,column A) 1754 40,986,000
b. Available-for-sale securities (from Schedule HC-B,column D) 1773 78,274,000
3. Federal funds sold and securities purchased under agreements to resell:
a. Federal funds sold in domestic OffiCesS..........cccoviiiiiiiiii s 0
b. Securities purchased under agreements to resell® 27,440,000
4. Loans and lease financing receivables:
a. Loans and 1eases held fOr SAIE..........ooiiii et e e se e e aeeeas
b. Loans and leases, net of unearned income B528 61,414,000
c. LESS: Allowance for loan and lease losses 3123 165,000
d. Loans and leases, net of unearned income and allowance for loan and lease losses
(ITEM 4.0 MINUS 4.C).niieiie et e bbb s e e s B529 61,249,000
5. Trading assets (from SChedule HC-D).........cccuiiiiiiiiiiiiieiie ettt 3545 5,816,000
6. Premises and fixed assets (including capitalized 1€ases)............cccovicieiiiiiiiiiii i 2145 1,640,000
7. Other real estate owned (from Schedule HC-M)........ccuioiiiiiiiiiiee e 2150 4,000
8. Investments in unconsolidated subsidiaries and associated companies... 2130 887,000
9. Direct and indirect investments in real eState VENIUIES............cccivveiiriiiee i 3656 0
10. Intangible assets: _
A, GOOAWIIL ... e e 3163 17,457,000
b. Other intangible assets (from Schedule HC-M)..........cccoiiiiiiiiiiieiie et 0426 3,506,000
11. Other assets (from SCheAUIE HC-F)........ccoiiiiiiiiiieiie et 2160 25,395,000
12. Total assets (SUmM Of iteMS 1 through L1).......ccuiiiiiiiieiiie ettt e et e b sbeesnneeanee 2170 354,815,000

1. Includes cash items in process of collection and unposted debits.
2. Includes time certificates of deposit not held for trading.
3. Includes all securities resale agreements in domestic and foreign offices, regardless of maturity

FRY-9C
Page 13 of 65

l.a.

1.b.(1)
1.b.(2)

2.a.
2.b.

3.a.
3.b.

10.a.
10.b.
11.
12.
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Schedule HC—Continued

Dollar Amounts in Thousands

Liabilities
13. Deposits:
a. In domestic offices (from Schedule HC-E):

Amount

FR Y-9C

Page 14 of 65

(1) NONINEEIESE-DEAMNG . ........veeeee ettt es ettt es et en et e s e s en st seene s 6631 80,092,000| 13.a.(1)
(2) INEEIEST-DEAING. ... ettt ettt e h e nh et ettt e e e e sab e e e ab e e nan e e ne e e nnr e e nneeebeeenee 6636 48,798,000/ 13.a.(2)
b. In foreign offices, Edge and Agreement subsidiaries, and IBFs:
(1) NONINEEIESE-DEANNG. ... ettt ettt se et e naneeteeen 6631 9,031,000| 13.b.(1)
(2) INTEIESE-DEAING. ... ei ittt ettt b e s e e sr e 6636 97,816,000, 13.b.(2)
14. Federal funds purchased and securities sold under agreements to repurchase:
a. Federal funds purchased in domestic OFfICESZ. ettt 693,000/ 14.a.
b. Securities sold under agreements to repurchase3 .......................................................................... 10,242,000, 14.b.
15. Trading liabilities (from SChedule HC-D).......cc.ciiiiiiiiiiiieiee et 15.
16. Other borrowed money (includes mortgage indebtedness and obligations under
capitalized leases) (from SChedule HC-M)..........coiiiiiiiii et 16.
17. Not applicable
18. Not applicable
19. a. Subordinated NOtES ANd AEDENTUIES®............coeveevieeeeieeeeeeeeeeeeees et ees et es st en et 999,000, 19.a.
b. Subordinated notes payable to unconsolidated trusts issuing trust preferred securities, and
trust preferred securities issued by consolidated special purpose entities.. ..., C699 0| 19.b.
20. Other liabilities (from SChedUIE HC-G).......cccuiiiiiiiiiiiie et 2750 23,686,000, 20.
21. Total liabilities (sum of items 13 through 20)........c..eiiiiiiiiiiiee e s e 2948 314,317,000, 21.
22 Not applicable
Equity Capital
Holding Company Equity Capital
23. Perpetual preferred stock and related SUIPIUS.........cccuiiiiiiiiiiiieii e 3283 3,542,000| 23.
24, CoMMON SEOCK (PAF VAIUE). ... ..eiiiiiiiiiiie ittt ettt st nab e e nbeeebeeen 3230 13,000/ 24.
25. Surplus (exclude all surplus related to preferred StOCK).........c.ueiuiiiiiaiiiiie e 3240 26,432,000, 25.
26. A. REAINET BAIMINGS. .. .eeiteiiiiietee ettt ettt a e r bttt e e bt e et e e et e e e b e e nbeeeaneesabeenaneetee s 3247 24,027,000, 26.a.
b. Accumulated other COMPIeNENSIVE INCOMES............c.oiruieieeeeeeeeeeeeeeeee et eesee e enees B530 (3,093,000)| 26.b.
C. Other equity Capital COMPONENTS®............oiiieieeeeeee e e e A130 (10,947,000)| 26.c.
27. a. Total holding company equity capital (sum of items 23 through 26.C)..........cceeeiiiiiiiiiiiiiiieee e 3210 39,974,000 27.a.
b. Noncontrolling (minority) interests in consolidated subsidiaries .| 3000 524,000, 27.b.
28. Total equity capital (Sum of items 27.8 aNd 27.0).......ooiiiuiiieiiiie e G105 40,498,000| 28.
29. Total liabilities and equity capital (sum of items 21 and 28).........cccueiiiiiiiiiiiiiee e 3300 354,815,000/ 29.
1. Includes noninterest-bearing demand, time, and savings deposits.
2. Report overnight Federal Home Loan Bank advances in Schedule HC, item 16, "Other borrowed money."
3. Includes all securities repurchase agreements in domestic and foreign offices regardless of maturity
4. Includes limited-life preferred stock and related surplus.
5. Includes, but is not limited to, net unrealized holding gains (losses) on available-for-sale securities, accumulated net gains (losses) on cash flow
hedges, cumulative foreign currency translation adjustments, and accumulated defined benefit pension and other postretirement plan
adjustments.
6. Includes treasury stock and unearned Employee Stock Ownership Plan shares 03/2013



The Bank of New York Mellon Corporation FR Y-9C
Legal Title of Bank Page 15 of 65
RSSD ID: 3587146

Schedule HC—Continued

Memoranda (to be completed annually by holding companies for the December 31 report date)

1. Has the holding company engaged in a full-scope independent external audit at any time during the 0=No

calendar year? (Enter "1" for yes, enter "0" fOF N0)........cccuieiiiire e e s e e sre e st e e e e sraaeeetneeeesnaaeeesnseens 1=Yes | C884 0| M.1.
2. If response to Memoranda item 1 is yes, indicate below the name and address of the holding company's

independent external auditing firm (see instructions), and the name and e-mail address of the auditing firm's

engagement partner.”

a. b.
(1) Name of External Auditing Firm (TEXT C703) (1) Name of Engagement Partner (TEXT C704)
(2) City (TEXT C708) (2) E-mail Address (TEXT C705)
(3) State Abbrev. (TEXT C714) (4) Zip Code (TEXT C715)

7. The Federal Reserve regards information submitted in response to Memorandum item 2.b as confidential 03/2013
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Schedule HC-B—Securities

Dollar Amounts in Thousands [=]5(®11¢

Held-to-Maturity

(Column A)

Amortized Cost

1. U.S. Treasury SECUNMLIES. ......ccoiuiiiieiiieiiee e

2. U.S. government agency obligations
(exclude mortgage-backed securities):

a. Issued by U.S. government agencies™...........ccococuerveeeerverrerrennnnns
b. Issued by U.S. government-sponsored agencies>.......................
3. Securities issued by states and political subdivisions in the U.S. ..............

4. Mortgage-backed securities (MBS)
a. Residential pass-through securities:
(1) Guaranteed by GNMA

(2) Issued by FNMA and FHLMC

(3) Other pass-through SecUrities............cccooveinieiiieniieneeseee

b. Other residential mortgage-backed securities
(include CMOs, REMICs, and stripped MBS):
(1) Issued or guaranteed by U.S. Government agencies or

c. Commercial MBS:
(1) Commercial pass-through securities:

(a) Issued or guaranteed by FNMA, FHLMC, or GNMA..............

(6) BIREF FACURAFGRMER Urities. ..o

(a) Issued or guaranteed by U%s. Government agencies

(B POCHPRICAUPRFIFR MBS,

Amount

BHCK

(Column B)
Fair Value
Amount

Available-for-Sale
(Column D)

(Column C)

Amortized Cost

BHCK

Amount

BHCK

10,371,000 10,364,000 15,046,000

1289

0

1290

0

1291

0

1293

Fair Value
Amount
15,169,000

0

1294

1,639,000

1295

1,633,000

1297

556,000

1298

555,000

18,000

17,000

3,250,000

3,282,000

., G300 1,686,000/ G301 1,673,000 G302 322,000/ G303 322,000
G304 20,170,000| G305 20,072,000 G306 11,325,000| G307 11,310,000
G308 0| G309 0| G310 0| G311 0

G312 3,928,000| G313 3,898,000| G314 12,278,000| G315 12,267,000

G316

0

G317

0

G318

0

G319

0

G320

K142

204,000

832,000

G321

K143

205,000

831,000

G322

K144

1,808,000

3,033,000

G323

K145

2,126,000

3,014,000

K146

K150

0

259,000

K147

K151

0

258,000

K148

K152

0

5,709,000

K149

K153

0

5,715,000

K154

7,000

K155

7,000

K156

816,000

K157

818,000

1. Includes Small Business Administration "Guaranteed Loan Pool Certificates,” U.S. Maritime Administration obligations, and Export-Import Bank participation certificates.

2. Includes obligations (other than mortgage-backed securities) issued by the Farm Credit System, the Federal Home Loan Bank System, the Federal Home Loan Mortgage Corporation, the

Federal National Mortgage Association, the Financing Corporation, Resolution Funding Corporation, the Student Loan Marketing Association, and the Tennessee Valley Authority.

3. U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association (GNMA), the Federal Deposit Insurance Corporation (FDIC)

and the National Credit Union Administration (NCUA). U.S. Government-sponsored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation

(FHLMC) and the Federal National Mortgage Association (FNMA).

FRY-9C
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2.a.
2.b.
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Schedule HC-B—Continued

Held-to-Maturity Available-for-Sale
(Column A) (Column B) (Column C) (Column D)
Amortized Cost Fair Value Amortized Cost Fair Value
Dollar Amounts in Thousands |2]5[®¢ Amount BHCK Amount BHCK Amount BHCK Amount

5. Asset-backed securities and structured financial products:
a. Asset-backed SECUNtIES (ABS)........covvvererrreerississesssesssessssssssssesssnss co26l  ojcess]  o0|cos9 1,327,000 C027 1,330,000/ 5.a.

b. Structured financial products:

(L) CASN..itieiie e G336 0/G337 0/G338 2,637,000/ G339 2,642,000/ 5.b.(1)
(2) SYNNELIC. ...ttt G340 0/G341 0/G342 0/G343 0| 5.b.(2)
(B) HYDBIIG. .. G344 0/G345 0/G346 0/G347 0| 5.b.(3)
6. Other debt securities:
a. Other domestic debt SECUITIES......cciiviieeiiiie e 1737 01738 01739 1,034,000| 1741 1,047,000, 6.a.
b. Other foreign debt SECUIIES. .......c.uuiii i 1742 1,872,000| 1743 1,905,000 17,596,000| 1746 17,778,000/ 6.b.

7. Investments in mutual funds and other equity securities with
readily determinable fair values...............cccooiiiiiiiiiiiiii e A510 898,000/ A511 899,000/ 7.
8. Total (sum of 1 through 7) (total of column A must equal

Schedule HC, item 2.a) (total of column D must equal BHCT
Schedule HC, iteM 2.0)......uiiiiiiiieiiee e 1754 40,986,000/ 1771 40,863,000/ 1772 77,635,000 1773

78,274,000

Memoranda

Dollar Amounts in Thousands |=]5(®3¢ Amount

Lo PlEAGEA SECUMHIEST ... ..o e e e o2 e ee e e ee e e e e e ee e 0416 92,940,000 M.1.

2. Remaining maturity or next repricing date of debt securities? * (Schedule HC-B, items 1 through 6.b in columns A and D above):

F T L= g T [0 LT TP PT VP PPPPPP 0383 38,914,000, M.2.a.
OO Y= g Y=o T g (o SRV = T T PP UUPRPTPI 0384 24,215,000/ M.2.b
[OOSR Y- PP RRPUPRPRPPPROPOE 55,232,000, M.2.c.

3. Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or trading securities during the calendar year-to-date

(report the amortized COSt at date Of SAIE OF TTANSTEI).......c ittt h et e eh e h e ekt e b et e bt e eab e ea bt e na bt ekt e nhb e e ettt e nbeeeneennbeesnnes 1778 _ M.3.

4. Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule HC-B, items 2, 3, 5, and 6):
E= I Y0 T4 7.4 =To o7 PO P PP PP PPN 8782
D FII VAIUE. ...ttt h e b e bt e e h bt e e s h e e oo h b e oo he e b e e b e e b e e SR b e e oAb e e ea R e oo R e e e oL b e e b e e e R e e b e e e b e e h et e e R b e e b e e e be e e s he e e b e e s bt e e b e e sane e tae s 8783

o

M.4.a.
M.4.b.

o

1. Includes held-to-maturity securities at amortized cost and available-for-sale securities at fair value
2. Exclude investments in mutual funds and other equity securities with readily determinable fair values
3. Report fixed-rate debt securities by remaining maturity and floating debt securities by next repricing date

06/2014



The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-B—Continued

Memoranda—Continued

Dollar Amounts in Thousands [=]5(®¢

Amortized Cost
Amount

Memorandum item 5 is to be completed by holding companies

with total assets over $1 billion or with foreign offices. *

5. Asset-backed securities (ABS) (sum of Memorandum
items 5.a through 5.f must equal Schedule HC-B, item 5.a):

a. Credit card reCeivables..........c..oeoiiiieiiiiie e
HOME €QUILY lINES....ciiiiiiii i
AULOMODIIE T0ANS. ... ieeieeiie e e

Other CONSUMET [0ANS. ........ooiiiiiiiiiie ittt
Commercial and industrial loans...
o ORI
6. Structured financial products by underlying collateral or reference

-0 2 0 T

assets (for each column, sum of Memorandum items 6.a through 6.9

must equal Schedule HC-B, sum of items 5.b.(1) through (3)):

B838

B842
B846
B850
B854

B858

a. Trust preferred securities issued by financial institutions...............c......... G348
b. Trust preferred securities issued by real estate investment trusts........... G352
c. Corporate and Similar I0anS............ccoicieiiiiiiiiic s G356
d. 1-4 family residential MBS issued or guaranteed by U.S.
government-sponsored enterprises (GSES).......cccccevviiiiiiniieiiiiinecen G360
e. 1-4 family residential MBS not issued or guaranteed by GSEs............... G364
f. Diversified (mixed) pools of structured financial products....................... G368
g. Other collateral or reference assets..........ocovevveerieiniiiiienee e G372

Held-to-Maturity

(Column A)

BHCK

(Column B)
Fair Value

Amount

Available-for-Sale

(Column C)

Amortized Cost

BHCK

Amount

BHCK

(Column D)
Fair Value
Amount

0| B839 0| B840 508,000 B841 510,000
0| B843 0| B844 0| B845 0
0| B847 0| B848 97,000| B849 97,000
0|B851 0|B852 529,000| B853 529,000
0| B855 0| B856 193,000 B857 194,000
0| B859 0| B860 0| B861 0

0/ G349 0/ G350 0/ G351 0
0/ G353 0/ G354 0/ G355 0
0| G357 0/ G358 2,637,000| G359 2,642,000
0/G361 0/G362 0/G363 0
0/ G365 0| G366 0/ G367 0
0/ G369 0/ G370 0/G371 0
0/ G373 0/ G374 0/ G375 0

1. The $1 billion asset size test is based on the total assets reported as of June 30, 2016.

FR Y-9C
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M.5.a.
M.5.b.
M.5.c.
M.5.d.
M.5.e.
M.5.f.

M.6.a.
M.6.b.
M.6.c.

M.6.d.
M.6.e.
M.6.f.

M.6.9.
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Schedule HC-C—Loans and Lease Financing Receivables

Do not deduct the allowance for loan and lease losses from amounts reported in this schedule. Report (1) loans and leases held for sale
at the lower of cost or fair value, (2) loans and leases held for investment, net of unearned income, and (3) loans and leases accounted
for at fair value under a fair value option. Exclude assets held for trading and commercial paper.

(Column A) (Column B)
Consolidated In Domestic Offices
Dollar Amounts in Thousands [z15[(®]¢ Amount BHDM Amount
1. Loans secured by real @State..........cccoveiriieeiiieniie i 1410 12,924,000 1.

a. Construction, land development and other land loans: BHCK

(1) 1-4 family residential construction 10ans............cccocvvvieeiiiieniec e F158 95,000| 1.a.(1)

(2) Other construction loans and all land development and other

JANA TOANS.......eeiee e F159 583,000, 1.a.(2)

BHDM

b. Secured by farmland.............coceoiiiiiiiiii 1420 _ 1.b.

c. Secured by 1-4 family residential properties:
(1) Revolving, open-end loans secured by 1-4 family residential

properties and extended under lines of credit...............ccccoeerininnn. 1.c.(1)
(2) Closed-end loans secured by 1-4 family residential properties:
(a) Secured by firSt lIENS...........uiiiiiiiiiiie e 9,420,000| 1.c.(2)(a)
(b) Secured by JuNIOr IENS.........ccooiiiiiiiiiic e 2,000/ 1.c.(2)(b)
d. Secured by multifamily (5 or more) residential properties............cccccvcueenee. 784,000/ 1.d.
e. Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential
properties 0| l.e.(1)
(2) Loans secured by other nonfarm nonresidential properties 1,966,000| 1l.e.(2)
2. Loans to depository institutions and acceptances of other banks 2.
a. To U.S. banks and other U.S. depository institutions............ccccccevvvrieennenns 2.a
b. To foreign Banks.........ccoooiiiiiiii 2.b.
3. Loans to finance agricultural production and other loans to farmers................. 3.
4. Commercial and industrial 10ans.............ccccciiiiiiiiiii i 4.
a. To U.S. addressees (domicile).... 4.a.
b. To non-U.S. addressees (dOMmICile)..........ccccuiiiiiiiiiiiiiiiiiie e 4.b.
5. Not applicable
6. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper) 6.
. CrEit CANUS. .. eeiiiteiieeiti ettt et e e be e e e e sane e e e nneneas 6.a.
b. Other revolving credit PIANS...........coceiiiieiiiie e 6.b.
c. Automobile loans 6.c.
d

. Other consumer loans

(includes single payment, installment, and all student loans) 3,086,000 6.d.

7. Loans to foreign governments and official institutions
(including foreign central BanKS)...........cocoieiiiiiiiiiiic s 7.
8. Not applicable
9. Loans to nondepository financial institutions and other loans:
a. Loans to nondepository financial iNStitutions............c.ccevviinieinieiieenne 9.a.
b. Other loans
(1) Loans for purchasing or carrying securities

(secured or unsecured).........ccceecveeieniinnenn. 17,911,000| 1545 17,824,000/ 9.b.(1)
(2) All other loans (exclude consumer loans) 11,599,000| J451 9,461,000| 9.b.(2)
10. Lease financing receivables (net of unearned iNCOME)............ccocuvevveinieinnennne 1,374,000/ 10.
a. Leases to individuals for household, family, and other personal
expenditures (i.€., CONSUMET [EASES)........ccueiuririiieiiieniee st 10.a.
D, All OtNEE IEASES. ...cei et 10.b.
11. LESS: Any unearned income on loans reflected in items 1-9 above................ 11.
12. Total (sum of items 1 through 10 minus item 11)
(total of column A must equal Schedule HC, sum of items 4.a and 4.b) 61,414,000| 2122 47,357,000/ 12.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-C—Continued

Memoranda

Dollar Amounts in Thousands |=igIB1\Y/

1. Loans restructured in troubled debt restructurings that are in compliance with their modified

terms (included in Schedule HC-C, and not reported as past due or
nonaccrual in Schedule HC-N, Memorandum item 1):
a. Construction, land development, and other land loans in domestic offices:

(1) 1-4 family residential CONStrUCHION I0ANS..........ccuiiiiiiiiiie e
(2) All other construction loans and all land development and other land loans.....................
b. Loans secured by 1-4 family residential properties in domestic offices.............ccooiiiiiiiiiniiiiicid
c. Secured by multifamily (5 or more) residential properties in domestic offices.............cccceeueee

d. Secured by nonfarm nonresidential properties in domestic offices:

(1) Loans secured by owner-occupied nonfarm nonresidential properties.............cc.ccoecvveneee.
(2) Loans secured by other nonfarm nonresidential properties............ccccocvveieiiieniieniciinens

e. Commercial and industrial loans:

Amount

K158 0
K159 0
F576 43,000

(1) To U.S. addressees (dOMICIIE)........cccivuiiriiiiiiieiiiiiiieiecere e K163

(2) To non-U.S. addressees (domicile) K164

f.  All other loans (include loans to individuals for household, family, and other personal

EXPENAITUIES)L. ..ttt st h e e b e b e e s b e e e b e e st e e s b e e e s ha e e sh e e b e e b e e saae e

Iltemize and describe loan categories included in Memorandum item 1.f, above that exceed
10 percent of total loans restructured in troubled debt restructurings that are in compliance

with their modified terms (sum of Memorandum items 1.a through 1.f):

(1) Loans secured by farmland in domestic offiCes.........c.coviiiiiiiiiniciseeee

(2) Loans to finance agricultural production and other loans to farmers...........c.cccoceeecriennenne

(3) Loans to individuals for household, family, and other personal expenditur
(B) Credit CANUS. ... .eeeeeeiee ettt ettt e et e st e b e e sabe e saeeeneeas
(b) Automobile loans
(c) Other consumer loans (includes single payment, installment, all student loa

and revolving credit plans other than credit Cards)...........ccccooviiiiiiiiiiiiie e
2. Loans to finance commercial real estate, construction, and land development activities (not
secured by real estate) included in Schedule HC-C, items 4 and 9, column A, above...........ccccooeeiinennn.

3. Loans secured by real estate to non-U.S. addressees (domicile)

(included in Schedule HC-C, item 1, COIUMN A)......ooiiiiiiiaiiiiie it e e

Memorandum item 4 is to be completed by (1) 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) holding companies that on a

consolidated basis are credit card specialty holding companies (as defined in the instructions).

4. Outstanding credit card fees and finance charges

(included in Schedule HC-C, item 6.8, COIUMN A)......oooiiiiiiiieieiiie et

Memorandum item 5 is to be completed by all holding companies.

5. Purchased credit-impaired loans held for investment accounted for in accordance with AICPA

Statement of Position 03-3 (exclude loans held for sale):

a. Outstanding DalANCE...........cooiiiiiiii e
b. Amount included in Schedule HC-C, items 1 through 9...........ccoiiiiiiiiiiiiiiiie s

6. Closed-end loans with negative amortization features secured by 1-4 family residential
properties in domestic offices:
a. Total amount of closed-end loans with negative amortization features secured

by 1-4 family residential properties (included in Schedule HC-C, items 1.c.(2)(a) and (b))

B3 o

FRY-9C
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M.1.a.(
M.1.a.(
M.1.
M.1.c.

M.1.d.(1)
M.1.d.(

M.1l.e(
M.1.e.(

M.1.

M.1.E(

M.1.E(

M.L1£(3)(
M.L1.£.(3)(

M.L.£.(3)(

M.

M.

M.5.
M.5.

M.6.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-C—Continued

Memoranda—Continued
Dollar Amounts in Thousands

Memorandum items 6.b and 6.c are to be completed by holding companies that had
closed-end loans with negative amortization features secured by 1-4 family residential
properties (as reported in Schedule HC-C, Memorandum item 6.a) as of December 31, 2014,
that exceeded the lesser of $100 million or 5 percent of total loans and leases, net of unearned
income, in domestic offices (as reported in Schedule HC-C, item 12, column B).
6. b.  Total maximum remaining amount of negative amortization contractually permitted on
closed-end loans secured by 1-4 family residential properties....
[ Total amount of negative amortization on closed-end loans secured by 1—- 4 family
residential properties included in the amount reported in Memorandum item
B8 ADOVE. ... bbb
7.-8. Not applicable.
9. Loans secured by 1-4 family residential properties in domestic offices in process of
foreclosure (included in Schedule HC-C, items 1.c.(1), 1.c.(2)(a), and 1.c.(2)(b))
10. -11. Not applicable.

(Column A)
Fair value of acquired
loans and leases at
acquisition date

Dollar Amounts in Thousands Amount

12. Loans (not subject to the requirements of
AICPA Statement of Position 03-3) and
leases held for investment that are
acquired in business combinations with
acquisition dates in the current calendar
year:

a. Loans secured by real estate...

b. Commercial and industrial loans..
C. Loans to individuals for household, family,
and other personal expenditures.............cccccovveiiiiiiniiinnn G097 0

d. All other loans and all leases.............ccoccevviviiiiiiiiiiiicc, G100 0

Amount

(Column B)

Gross contractual
amounts receivable at

G098
G101

acquisition

Amount

FR Y-9C
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(Column C)
Best estimate at

acquisition date of

contractual cash flows

not expected to be

BHCK

collected
Amount

M.12.a.
M.12.b.
0 G099 0| M.12.c.
0 G102 0| M.12.d.

Dollar Amounts in Thousands

13. Not applicable

14, Pledged I0ANS AN IASES. .. .ccuitiitiititite ettt ettt ettt ettt e bt b e et e st et e e e st es e es e ea e eh £ eb £ ehe e bt 48 2ae e R e eR e e R e eh e eE £ e bt eheeE 2 eb e e bt eb e ket et et e ne e st e e eneereanean

G378

Amount

11,769,000( M.14.

03/2017



The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-D—Trading Assets and Liabilities

Schedule HC-D is to be completed by holding companies that reported average trading assets (Schedule HC-K, item 4.a) of $2

million or more in any of the four preceding quarters.

Dollar Amounts in Thousands

Assets

1. U.S. Treasury SECUMLIES. .......iiiiiiiieiiie ittt 3531 635,000/ 3531 633,000
2. U.S. government agency obligations (exclude mortgage-backed securities) 3532 501,000/ 3532 501,000
3. Securities issued by states and political subdivisions in the U.S. ..........c.ccocceeeiins 3533 135,000| 3533 135,000

4. Mortgage-backed securities (MBS):
a. Residential pass-through securities issued or guaranteed by
FNMA, FHLMC, 0 GNMAL. ... ..ottt
b. Other residential mortgage-backed securities issued or guaran-
teed by U.S. Government agencies or sponsored agencies®

(include CMOs, REMICs, and stripped MBS)..........cccoeiiiiiiiniiiiiiceiinecee G380 0| G380 0
c. All other residential mortgage-backed SECUNtIes...........ccccovevriieiiienieiieeieee G381 0| G381 0
d. Commercial MBS issued or guaranteed by U.S. Government

agencies or sponsored agencies® K197 0| K197 0
€. All other commercial MBS........c.cuiiiiiiiiiiii e K198 0| K198 0

5. Other debt securities
a. Structured financial products:

(L) CASN.c. s G383 0/ G383 0
(2) SYNENETIC...c.veeeeeieieie et G384 0| G384 0
(B) HYDIIO et G385 0| G385 0
b. All other debt SECUNTIES. ........oii i G386 416,000/ G386 416,000

6. Loans:
a. Loans secured by real eState..........cocceeiiiiiiiiiii i
(1) Construction, land development, and other land loans.........................
(2) Secured by farmland
(including farm residential and other improvements)............ccccocvevieerneenee.
(3) Secured by 1-4 family residential properties:

(a) Revolving, open-end loans secured by 1-4 family
residential properties and extended under lines of credit
(b) Closed-end loans secured by 1-4 family residential properties:
(i) Secured by first liens.....
(i) Secured by JUNIOK lIENS......c.vvveeiiiie e

BHCM

(Column A)

Consolidated

Amount

(Column B)

Domestic Offices

BHCK

Amount

BHCK

BHDM

G379 421,000| G379 421,000

(4) Secured by multifamily (5 or more) residential properties.............ccccoeeveenee.

(5) Secured by nonfarm nonresidential properties..........cccccvvevvveeiiveeennnen.
b. Commercial and industrial [0ans.............ccocieiiiiiiiii
c. Loans to individuals for household, family, and other personal

expenditures (i.e., consumer loans) (includes purchased paper):

(1) Credit CAraS.....coeieeeeeitieie et F615 0| F615 0
(2) Other revolving Credit PIaNS. ... F616 0| F616 0
(3) AUtOMODIIE T0ANS. .......tiiiiiiiiiee e K199 0| K199 0
(4) Other consumer loans (includes single payment, installment, _
and all student loans) K210 0| K210 0

. OtNEI TONS.....ctieiiiiiie ettt F618 0| F618 0

1. U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association (GNMA),

FRY-9C
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4.b.
4.c.

4.d.
4.e.

5.a.(1)
5.a.(2)
5.a.(3)
5.b.

Foo| 0| ba@

F607

F611

F612

=ikl i=lk=] =]

the Federal Deposit Insurance Corporation (FDIC), and the National Credit Union Administration (NCUA). U.S. Government-spon-
sored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC) and the

Federal National Mortgage Association (FNMA).

6.a.(3)(b)(i)
6.a.(3)(b)(ii)
6.a.(4)
6.a.(5)

6.b.

6.c.(1)
6.c.(2)
6.c.(3)

6.c.(4)
6.d.

03/2013



The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-D—Continued

Dollar Amounts in Thousands

BHCM

7.-8. Not applicable

9.

10.
11.
12.

Other trading assets
Not applicable
Derivatives with a positive fair value
Total trading assets (sum of items 1 through 11)
(total of column A must equal Schedule HC, item 5)

Liabilities
13. a. Liability for short positions:

(1) EQUILY SECUTIES. ....veiitieieieieeeeiee ettt
(2) DEDL SECUIMIES. ...eeeeiiieee ettt ettt
(3) All OThEr @SSELS.....uviiiiiieiiie ittt

b. All other trading liabilities
14. Derivatives with a negative fair value

15. Total trading liabilities (sum of items 13.a through 14)

(total of column A must equal Schedule HC, item 15)

Memoranda

Dollar Amounts in Thousands

(Column A)
Consolidated
Amount

(Column B)

Domestic Offices

BHCK

Amount

3541 652,000 3541 245,000

3543 3,056,000/ 3543 1,828,000

BHCT

BHDM

3545 5,816,000/ 3545 4,179,000

G209 53,000| G209 53,000
G210 901,000/ G210 901,000
G211 0| G211 0
F624 0| F624 0
3547 3,146,000 3547 1,858,000

1.

2.

Unpaid principal balance of loans measured at fair value
(reported in Schedule HC-D, items 6.a. through 6.d.):
a. Loans secured by real estate

(1) Construction, land development, and other land loans...
(2) Secured by farmland (including farm residential and other

IMPIOVEMENTS).. ittt ettt

(3) Secured by 1-4 family residential properties:
(a) Revolving, open-end land secured by 1-4 family
residential properties and extended under lines of credit
(b) Closed-end loans secured by 1-4 family residential
properties:

(i) Secured by first HeNS.........cccooveiiiiiniii e

(i) Secured by junior liens
(4) Secured by multifamily (5 or more) residential properties..

(5) Secured by nonfarm nonresidential properties.............cccccoeeverennee.
b. Commercial and industrial [0aNns.............ccocvriieiiiieencee e
c. Loans to individuals for household, family, and other personal

expenditures (i.e., consumer loans) (includes purchased paper):

(1) Credit CardS......ooooueeee ettt
(2) Other revolving credit plans..........ccccoeveeiiienieei e
(3) AUtOoMODIlE 10ANS.........ciiiiiiii i

(4) Other consumer loans (includes single payment, installment,

and all student 10aNS)..........cceiiiiiiieiiie e
d. Other loans
Loans measured at fair value that are past due 90 days or more:
a. Fair value
b. Unpaid principal balance

Amount

BHDM

Amount

FR Y-9C
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9.
11.

12

13.a.(1)
13.a.(2)
13.a.(3)
13.b.
14.

M.1l.a.

Fozs| 0l miaQ
Fo2o| 0/ mia@

K211

o

F633 0| F633 0
F634 0| F634 0
K200 0| K200 0

K211

o

F636

F639

o

o

F636

F639

o

o

F640

o

F640

o

M.1.a.(3)(a)

M.1.a.(3)(b)(i)
M.1.a.(3)(b)(ii)
M.1.a.(4)
M.1.a.(5)
M.1.b.

M.1.c.(1)
M.1.c.(2)
M.1.c.(3)

M.1.c.(4)
M.1.d.

M.2.a.
M.2.b.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-D—Continued

Memoranda — Continued

(Column A)

Consolidated
Amount

BHCK

Dollar Amounts in Thousands

3. Structured financial products by underlying collateral or reference
assets (for each column, sum of Memorandum items 3.a through
3.9 must equal Schedule HC-D, sum of items 5.a.(1) through (3)):

(Column B)

Domestic Offices

BHDM

Amount

a. Trust preferred securities issued by financial institutions..............cc.cccceee.. G299 0| G299 0
b. Trust preferred securities issued by real estate investment trusts.............. G332 0|/ G332 0
c. Corporate and SIMilar I0ANS............cuooeiiiieiiiei e G333 0|/ G333 0
d. 1-4 family residential MBS issued or guaranteed by U.S.

government-sponsored enterprises (GSES).......ccvovverviiiiiinieinie e G334 0/G334 0
e. 1-4 family residential MBS not issued or guaranteed by GSEs................. G335 0|/ G335 0
f. Diversified (mixed) pools of structured financial products.... .| G651 0| G651 0
g. Other collateral or reference assets............ccccociiiiiiiiiiiin e, G652 0| G652 0

4. Pledged trading assets:

. Pledged SECUIMIES. ....cciuiiiiieeiie ettt G387

2,548,000

G387

2,546,000

G388

D, Pledged l08NS.......cccuiiiiiiiii e

0| G388

Dollar Amounts in Thousands

BHCK

Memoranda items 5 through 10 are to be completed by holding companies that reported
average trading assets (Schedule HC-K, item 4.a.) of $1 billion or more in any of the four
preceding quarters.

5. Asset-backed securities:

Credit Card rECEIVADIES. .......oci it e e e e e e e e e e e e s et a e e e e e e s e e rbaaaeaeeeaaaas

F643

Amount

"o 2 0 T

6. Retained beneficial interests in securitizations (first-loss or equity tranches)

HOME EQUILY TINES....iiiiie ettt b ettt b e sttt nane et s
AULOMODIIE [OANS. ... eeeieiie et e e e e e e ettt e e e e e e st e et e eaeeesasaabaaeeaaeeeseasanteeaaeeesaenssrbeneeaes

7. Equity securities:

a. Readily determinable fair VAIUES. ...........c.ooiiiiiiiiii ettt et seae e F652 94,000
[T @13 T= SO O TS T TP TP SOR PSP R PRSP PSP F653 0
8.  L0ans peNdiNg SECUNLIZALION. .........iiiuiiieiiiiie ittt sttt sia e sbe e e sbe e e beesmbeesnae b eabesnbeesnbeesaneenseeas F654 0
9. a. (1) Gross fair value of cOmmMOdity CONTACES.........eiiitiiiiiiiiieiii e G212 0
(2) Gross fair value of physical commodities held in INVENTOrY............ccoiiiiiiiiiei e G213 0
b. Other trading assets (itemize and describe amounts included in Schedule HC-D, item 9,
column A (other than amounts included in Memoranda items 9.a.(1) and 9.a.(2) above) that
are greater than $1,000,000 and exceed 25% of item 9 less Memoranda items 9.a.(1)
and 9.a.(2)):
BHTX
@] e F655
BHTX
@) ess F656
BHTX
(3)| res7 F657 0
10. Other trading liabilities (itemize and describe amounts included in Schedule HC-D, item 13.b
that are greater than $1,000,000 and exceed 25% of the item)
BHTX
a. | ress F658 0
BHTX
5 F659 0
c. | X F660 0

F644

F645

F646

F647

F648

F651

oOjlO|lO0O/0O|O|O O
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-E—Deposit Liabilities®

Dollar Amounts in Thousands

Deposits held in domestic offices of commercial bank subsidiaries of the reporting

holding company:

NONINErESt-DEANNG DAIANCES?..........c..ovoeeeeee oo
Interest-bearing demand deposits, NOW, ATS, and other transaction accounts
Money market deposit accounts and other SaviNgs @CCOUNTS............cueeiviriiiiiiieniie e
Time deposits of $250,000 OF I€SS.........cccerireriereiiineeieneee
Time deposits of more than $250,000
Deposits held in domestic offices of other depository institutions that are subsidiaries of the
reporting holding company:

® 20 T o

a. Noninterest-bearing DAIANCES?.......oee ettt ettt ettt
Interest-bearing demand deposits, NOW, ATS, and other transaction accounts
Money market deposit accounts and other SaViNgs aCCOUNES...........ocoiiiiiiiiiie et
Time deposits of $250,000 or less........
Time deposits of more than $250,000

© a0 o

Memoranda

Dollar Amounts in Thousands

. HK29

Amount

2210 69,639,000
3187 7,571,000
2389 18,163,000
. HK29 1,537,000

JA74

3189

BHOD

31,980,000

3187

2389

J474

oO/lo|o|O|O

Brokered deposits $250,000 or less with a remaining maturity of one year or less............cccocveevrvenennenns
Brokered deposits $250,000 or less with a remaining maturity of more than one year..........c.c.ccocccovenne
Time deposits of more than $250,000 with a remaining maturity of one year or Iess..........c.cccccvvveeennenne.

HKO06

AMO

4,882,000

HK31

0

HK32

31,980,000

Foreign office time deposits with a remaining maturity of one year or [€SS..........cccccoviiiieiiiie e ‘ A245 640,000

1. The sum of items 1.a through 1.e and items 2.a through 2.e must equal the sum of Schedule HC, items 13.a.(1)and 13.a.(2)

2. Includes noninterest-bearing demand, time, and savings deposits.

Schedule HC-F—Other Assets

Dollar Amounts in Thousands [|=]5[1:¢ Amount

1. Accrued interest receivable®

NEE AEFEITEU TAX ASSELS......eveeeeteeeeeeeeeeer et eeee e eee et esteeees e eeee et es e s eeeeeee st eseesseeee et eneeseeseeeesesseneeseees

3. Interest-only strips receivable (not in the form of a security)3 on:
a. Mortgage Loans
b. Other financial assets

4. Equity securities that DO NOT have readily determinable fair values®.............ccccoovvveoiercercenn,

5. Life insurance assets:

a. General account life INSUFANCE ASSELS........ccviviiiiiiiiieiee e e
b. Separate account life INSUTANCE @SSELS.......ccuiiiiiiiieiiie ettt
€. Hybrid account life iINSUFANCE SSELS. ........ciuiiiiiiiiieiii ettt

7. Total (sum of items 1 through 6) (must equal Schedule HC, item 11).........cccoooiiiiiiiiiiiiiiiieiiies

1. Include accrued interest receivable on loans, leases, debt securities, and other interest-bearing assets
2. See discussion of deferred income taxes in Glossary entry on "income taxes."

.......... K201
.......... K202

B556

568,000

2148

114,000

.| A519 0
A520 0
1752 2,753,000

[

1,950,000
1,671,000
K270 1,183,000
2168 17,156,000

3. Report interest-only strips receivable in the form of a security as available-for-sale securities in Schedule HC, item 2.b, or as trading assets in

Schedule HC, item 5, as appropriate.
4. Include Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock.
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1.d.
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-G—Other Liabilities

Dollar Amounts in Thousands

A w e

1. See discussion of deferred income taxes in Glossary entry on “income taxes."

Not applicable
NEt AEEITEA tAX HADIHIES ... .o.veeeeeeeeeeeee ettt ettt e e e ees et e e st et et e es e s s e s et e ees e een et eeseees s eneer e

Amount

3,126,000

B557

105,000

Total (sum for items 2 through 4) (must equal Schedule HC, item 20)..........ccocueiiiiiiieiiie e

20,455,000

23,686,000

Schedule HC-H—Interest Sensitivityl

Dollar Amounts in Thousands Amount

1.
2.

1. Holding companies with foreign offices have the option of excluding the smallest of such non-U.S. offices from coverage in this schedule. Such

Interest-bearing deposit liabilities that reprice within one year or mature within one year included in

item 13.a.(2) and 13.b.(2) on Schedule HC, Balance Sheet...........ccceiiiiiiiiiiiiiiiee e 3296 146,613,000

Long-term debt that reprices within one year included in items 16 and 19.a on Schedule HC,

(S 1= T (oIS g1 SRS USRORPRN 3298 2,800,000

Variable-rate preferred stock (includes both limited-life and perpetual preferred stock)...........ccoeveeiiriiiiennns 3408 _

Long-term debt reported in Schedule HC, item 19.a on the Balance Sheet that is scheduled to
MALUIE WITNIN ONE YBAT. ... ittt ettt ettt ettt ettt ettt b e eab e e e st e e ea b e e bt e e beeenbeeemteeambeenbeesabeeasbeesaneenseeann 3409 |

Earning assets that are repriceable within one year or mature within one year.............cccccevvienieiiieniccee. 209,867,000

holding companies may omit the smallest of their offices in foreign countries when arrayed by total assets provided that the assets of the
excluded offices do not exceed 50 percent of the total assets of the holding company's assets in foreign countries and 10 percent of the holding
company's total consolidated assets as of the report date.

FRY-9C
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-I—Insurance-Related Underwriting Activities (Including Reinsurance)

Schedule HC-I must be completed by all top-tier holding companies. (See instructions for additional information.)

I. Property and Casualty Underwriting

Item 1 is to be completed by holding companies with $10,000,000 or more in reinsurance recoverables as
Each quarter.

Dollar Amounts in Thousands

of the effective date

Assets
1. REINSUIANCE FECOVEIADIES. ......ccci ittt ettt e ettt e e e e s e et e e e e e e e s e st e b e e e e aaeeesanaaaeeeaaeeesannes
A o = U= 1= £ PSR
Liabilities
3. Claims and claims adjustment EXPENSE FESEIVES...........ciiiiiiieiiie ettt
A, UNEAINEA PrEMIUMS. .. e itiiiiie ettt ettt ste ettt eshe et ettt e bt eshe e es bt e sh st et et e be e e b et ea bt e e s bt e nate e bt e eabeeneneennas
LT o] v= LI =To USSP PP TSP OPPOPPN
L TR VL= 1o 3 =SSR UPR

IIl. Life and Health Underwriting

Item 1 is to be completed by holding companies with $10,000,000 or more in reinsurance recoverables as
Each quarter.

Dollar Amounts in Thousands

BHCK Amount

B988
C244 106,000

B990

o

B991 0

C245 105,000

of the effective date

Assets
1. REINSUrANCE FECOVEIADIES. ... ittt e e e e e e sbbe e s nbe e e e anneeas
2. SEPArAE ACCOUNT ASSEES. .. eeiiuriiiieiriite et te e st e e et e e s e e s e e e e et e e s ane e e e sare e e e e asne e e e sssn e e e ssneeaannneeenanreeenas
I T o = = T £ T PP U RO PPPRP

Liabilities
4. Policyholder benefits and contractholder fUNAS.............coooiiiiiiiiiii e
5. Separate account liabilities

6. TOTAI OUILY ...ttt b e b e st e st b e b e e et e b e et e e re e sne s

N 1= 01T o 0T T PSSP UR SRS PPRPR

BHCK Amount

Cc247
B992 0
C248 24,000

B994 0
B996 0

Page 27 of 65
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-K—Quarterly Averages

Dollar Amounts in Thousands |15

Assets
1. Securities:
a. U.S. Treasury securities and U.S. government agency obligations

Amount

(excluding mortgage-backed SECUNLIES)........c.uiiuiiiiieiiie ittt sbe et e b eenbe et snes B558 27,863,000

b. Mortgage-backed SECUIIES. .........oiiiiiiii et B559 60,518,000

c. All other securities _
(included securities issued by states and political subdivisions in the U.S.).........ccccooiiiiiiiiiiiiiicnee B560 28,131,000

2. Federal funds sold and securities purchased under agreements to resell...........ccovevvereeiiniinicnieeic e 3365 26,873,000

BHDM

3. a. Total loans and leases in dOMESHIC OffICES.........cocuiiiiiiiiii e 3516 45,606,000
(1) Loans secured by 1-4 family residential Properties. ...........cooiiiiiieiiiiiiiereee e 3465 9,451,000

(2) All other loans secured DY real ESLALE. ........ocuui it e e seee e e e 3466 3,215,000

(3) Loans to finance agricultural production and other loans to farmers... .| 3386 4,000

(4) Commercial and INAUSEIIAL IOANS.........couuiiiiiiie e e e e st e e e sabee e e sneeeas 3387 793,000

(5) Loans to individuals for household, family, and other personal expenditures:

(G ST LS o= 1o LTSRS PURUPURRRPR _
(b) Other (includes single payment, installment other than auto loans, all student loans,
and revolving credit plans other than credit Cards)...........coouiiiieiiieiiee e
BHFN
b. Total loans and leases in foreign offices, Edge and agreement subsidiaries, and IBFs.....................
BHCK
- W I - To [0 To T 1T TSRO PR RUS 3401 6,258,000
D. Other BArNING @SSELS......ciuuiiiiii ittt ettt s bt e ab e e sae e et et nane e s B985 83,804,000
5. TOtal CONSONUAEA @BSSELS. ......iiueiiieiiieiieite ettt r ettt er e sbe bt e n e nee e neenee e 3368 341,800,000

6. Interest-bearing deposits (AOMESHC) . ... ..o 3517 48,808,000
7. Interest-bearing depOSItS (FOrQIGN)T...........c.rveeieeeeieeeet e ettt e e s st e e es et ee s eenes st en e s enessenens 3404 93,526,000
8. Federal funds purchased and securities sold under agreements t0 repurChase.............cccoeveeveiieenieenineennns 3353 17,970,000
9. All Other DOITOWET MONEY.......ccuuiiiiiiiiiiie et s e et b e e sae e sbeesnee s 2635 56,436,000

10. Not applicable

Equity Capital
11. Total equity capital (excludes limited-life preferred StoCK)............ocueiiiiiiiiiiii e

39,403,000

1. Includes interest-bearing demand deposits.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

C.l.

For Federal Reserve Bank Use Only

Schedule HC-L—Derivatives and Off-Balance-Sheet Iltems

(Report only transactions with nonrelated institutions)

Dollar Amounts in Thousands [=]5[(®13¢

1. Unused commitments (report only the unused portions of commitments that are fee paid or
otherwise legally binding):

Amount

a. Revolving, open-end loans secured by 1-4 family residential properties, (e.g., home equity lines)...... 3814 107,000
b. (1) Unused consumer Credit Card lINES.........c.ueeiieiiireriee e eiie sttt reeeetee e e e s eeeeeasteeesneeesreeeneeeas J455 0
(2) Other UNUSEd Credit CArd lINES........eiiiieiiie ettt st e st e et e et e e sneeesnbeesteeenneeens J456 0
c. (1) Commitments to fund commercial real estate, construction, and land development loans
secured by real estate (sum of items 1.c.(1)(a) and (b) must equal item 1.C.(1))...ccorvverrvrirveeniererieennns
(a) 1-4 family residential construction loan commitments..............ccc........
(b) Commercial real estate, other construction loan, and land
development [0an COMMItMENTS.........cooeeriiiiiieeiie e
(2) Commitments to fund commercial real estate, construction, and land development loans
NOT SECUred DY rEal ESTALE. ......ciivieeiiieiiie ettt e st e st e e nsee et e e sneeesnbeeenseenneeeas 6550 0
. SECUNLIES UNAEIWIILING. ... veeeeeeeitieeieieetie ettt et e et e ettt e s e e ssbeeeseeesteeesseeessteeenseeesseeennseenseeenneeenneeesnnen 3817 0
e. Other unused commitments:
(1) Commercial and INAUSEHAL IOANS.........ccuieiiiieiiie ittt e st e e e e sneeeseeenneeeneee Ja57 14,506,000
(2) Loans to finanCial INSHIULIONS. .........eiiiieiiie ettt e e e et e e sneeesnbeeteeenneee s J458 5,635,000
(3) All other UNUSE COMMIIMENTS. ......uiieiieeiie et eiee ettt e s e e e sree et e e s eeesnbeeeneeesseeesneeesnseensaeen J459 29,625,000
2. Financial standby letters of credit and foreign of fice guarantees...........ccuvevvveiiiie i 6566 4,391,000
Item 2.a is to be completed by holding companies with $1 billion or more in total assets. * _
a. Amount of financial standby letters of credit conveyed to Others...........ccccveiiiiiie e 3820 669,000
3. Performance standby letters of credit and foreign of fice guarantees 6570 92,000
Item 3.a is to be completed by holding companies with $1 billion or more in total assets. * _
a. Amount of performance standby letters of credit conveyed to others...........ccoccveviiiieeiiieniee e 3822 2,000
4. Commercial and similar [etters Of Credit...........oouiiiiiiiiic e 3411 295,000
5. Not applicable
6. Securities

a. Securities lent 3433 424,322,000
b. Securities borrowed 3432 8,401,000
(Column A) (Column B)
7. Credit derivatives: Sold Protection Purchased Protection
a. Notional amounts: BHCK Amount BHCK Amount
(1) Credit default SWaPS. ......cciiiiiieeriie e C968 0] C969 160,000
(2) TOtal FELUM SWAPS.....ccueiiiieiieiee et C970 0|Cc971 0
(B) Credit OPLIONS. .. .eee ettt e et e e e nee s C972 0/C973 0
(4) Other credit deriVatiVES. ........cocuvieieeeriie e C974 0/C975 0
b. Gross fair values:
(1) Gross positive fair value... \ 0|c221 0
(2) Gross negative fair ValUE...........cceveeiiiiiiie et C220 0/C222 3,000

c. Notional amounts by regulatory capital treatment:
(1) Positions covered under the Market Risk Rule:

(YIS o] o o101 C=Tox 110 o ST
[(o) I adU Lo a T =T I o] {0 (=T ox 1o o PR

(2) All other positions:

(YIS o] o I oo (=T o3 1o o SR

(b) Purchased protections that is recognized as a guarantee for regulatory capital

PUIPOSES 111 tvvteseseststesesesesesesseseteseessesesesesessssesasese s ssesesese e ssesesesese e ssnsesesesessnsasesens

(c) Purchased protection that is not recognized as a guarantee for regulatory capital

PUIPOSES 111 tvvtesesestatesesesesesesseseteseessesesesesessssesesese s ssesesese e ssesesetes e e s nsesesese s asesesens

1. The $1 billion asset size test is based on the total assets reported as of June 30, 2016.
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The Bank of New York Mellon Corporation

Legal Title of Bank

RSSD ID: 3587146

Schedule HC-L—Continued
(Report only transactions with nonrelated institutions)

Dollar Amounts in Thousands [=]5(®3¢

One year or less

7. d. Notional amounts by remaining maturity:
(1) Sold credit protection:

@
(b)

Investment grade......
Subinvestment grade

(2) Purchased credit protection:

(@)
(b)

8. Spot foreign exchange contracts
9. All other off-balance-sheet items (exclude derivatives) (include in item 9 the aggregate

Investment grade......
Subinvestment grade

(Column A)

Amount

Remaining Maturity of:

(Column B)

Over One Year Through

BHCK

Five Years
Amount

(Column C)

Over Five Years

BHCK

Amount

G406 0| G407 0| G408 0
G409 0{G410 0|G411 0
G412 0{G413 160,000 G414 0
G415 0{G416 0|G417 0

amount all other off-balance-sheet items that individually exceed 10 percent of Schedule HC,
item 27.a, "Total holding company equity capital") (itemize and describe in items 9.a through

9.f only amounts that exceed 25% of Schedule HC, item 27.a)
a. Commitments to purchase when-issued securities..
b. Commitments to sell when-issued securities

BHCK

Amount
80,291,000

3434

10. Not applicable
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-L—Continued

Dollar Amounts in Thousands

(Column A)
Interest Rate
Contracts

Derivatives Position Indicators

11. Gross amounts (e.g., notional

12.

13.

14.

amounts) (for each column, sum of
items 11.a through 11.e must equal

sum of items 12 and 13):

a. Futures contracts

e.

Forward contracts.............cee....

Exchange-traded
option contracts:

(1) Written options..........cceeen.

(2) Purchased options..............

Over-the-counter
option contracts:

(1) Written options....................

(2) Purchased options..............

Total gross notional
amount of derivative con

tracts held for trading

Total gross notional amount of
derivative contracts
held for purposes

other than trading

Gross fair values of
derivative contracts:

a.

Contracts held for trading:
(1) Gross positive fair

. Contracts held for pur-

poses other than
trading:
(1) Gross positive fair

Amount

(Column B)

Foreign Exchange

Contracts
Amount

FR Y-9C
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(Column C)
Equity Derivative
Contracts
Amount

(Column D)
Commodity and
Other Contracts

Amount

BHCK 8725

BHCK 8726

BHCK 8693 BHCK 8694 BHCK 8695 BHCK 8696
21,597,000 0 172,000 0| 11a.
BHCK 8697 BHCK 8698 BHCK 8699 BHCK 8700
63,635,000 431,974,000 11.b.
BHCK 8701 BHCK 8702 BHCK 8703 BHCK 8704
0 0 10,000 0| 11.c.(1)
BHCK 8705 BHCK 8706 BHCK 8707 BHCK 8708
2,105,000 0 55,000 0 11.c.(2)
- 000
BHCK 8709 BHCK 8710 BHCK 8711 BHCK 8712
12,370,000 343,000 429,000 0| 11.d.(1)
BHCK 8713 BHCK 8714 BHCK 8715 BHCK 8716
12,339,000 353,000 464,000 0| 11.d.(2)
BHCK 3450 BHCK 3826 BHCK 8719 BHCK 8720
207,505,000 94,487,000 218,000 o 1le.
|
BHCK A126 BHCK A127 BHCK 8723 BHCK 8724
284,037,000 519,289,000 1,348,000 o 12.

BHCK 8727 BHCK 8728

35,514,000

7,868,000

BHCK 8733 BHCK 8734 BHCK 8735 BHCK 8736

6,722,000 4,611,000 65,000 0| 14.a.(1)
BHCK 8737 BHCK 8738 BHCK 8739 BHCK 8740

6,691,000 4,672,000 123,000 0| 14.a.(2)

BHCK 8741 BHCK 8742 BHCK 8743 BHCK 8744

390,000 34,000 0 0| 14.b.(1)
BHCK 8745 BHCK 8746 BHCK 8747 BHCK 8748

518,000 297,000 0 0| 14.b.(2)
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-L—Continued
Item 15 is to be completed only by holding companies with total assets of $10 billion or more!

(Column A)
Banks and Securities

(Column B)
Monoline Financial

(Column C)
Hedge Funds

Firms Guarantors

Dollar Amounts in Thousands [2]5(®{¢ Amount BHCK Amount BHCK Amount

15. Over-the counter derivatives:
a. Net current credit exposure
b. Fair value of collateral:

BHCK

(Column D)
Sovereign Governments

(Column E)

Corporations and

All Other Counterparties

Amount BHCK

Amount

G418 1,056,000y G419 1,000| G420 1,144,000| G421 369,000 G422 3,598,000

(1) Cash—U.S. dollar..........ccccoevurriiiriiininnns G423 693,000| G424 0| G425 631,000| G426 6,000| G427 219,000
(2) Cash—Other currencies.............cccccveeeeee. G428 108,000| G429 0/ G430 1,336,000 G431 0] G432 520,000
(3) U.S. Treasury securities.............cccooeeueenee. G433 26,000| G434 0| G435 17,000| G436 6,000| G437 15,000

(4) U.S. government agency and U.S.
government-sponsored agency debt

SECUMHIES. .v.oeveeeeve e eeeseseeeeeen G438 50,000 G439 0| Ga40 0| G441 0| G442 158,000
(5) COrporate bonds.............o..oweeeerevveerseverns G443 0| Gada 0| Gass 0| Ga4s 0| Gaa7 0
(6) EQUItY SECUNIES. .v..oovereeeeeeeeeeeeeeeeeenne G448 0| Ga4s 0| Gas0 0/ G451 0| G452 0
(7) All other collateral G453 14,000 G454 0| Gass 0| Gas6 55,000| G457 3,000
(8) Total fair value of collateral

(sum of items 15.b.(1) through (7)).......... G458| 891,000| G459 0/ G460 1,984,000/ G461 | 67,000| G462 915,000

1. The $10 billion asset size test is based on the total assets reported as of June 30, 2016.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-M—Memoranda

Dollar Amounts in Thousands

1. Total number of holding company common shares
OUESTANTING. ...ttt
2. Debt maturing in one year or less (included in Schedule HC, items 16 and 19.a) that is
issued to unrelated third parties by bank subsidiaries
3. Debt maturing in more than one year (included in Schedule HC, items 16 and 19.a) that is
issued to unrelated third parties by bank subsidiaries
4. Other assets acquired in satisfaction of debts previously contracted
5. Securities purchased under agreements to resell offset against securities sold under
agreements to repurchase on Schedule HC

Number (Unrounded)
1,033,156,201

BHCK

6. Assets covered by loss-sharing agreements with the FDIC:
a. Loans and leases (included in Schedule HC, items 4.a and 4.b):

@

@)
©)
4)

®)

Loans secured by real estate in domestic offices:
(a) Construction, land development, and other land loans:

(1) 1-4 family residential CONStrUCtioON I0ANS..........ccocuiiiiiiiiieie e
(2) Other construction loans and all land development and other land loans..................
(b) Secured by farmIand............cocooiiiiiii e

(c) Secured by 1-4 family residential properties:
(1) Revolving, open-end loans secured by 1-4 family residential properties and

extended under INES Of Credit...........oviiiiiiiiiie e

(2) Closed-end loans secured by 1-4 family residential properties:

(@) Secured DY first IENS........ooi i
(b) Secured By JUNIOT IBNS........coiiiiiiii e
(d) Secured by multifamily (5 or more) residential properties..........cocccveeviieeeeniieeeiiieee s

(e) Secured by nonfarm nonresidential properties:

(1) Loans secured by owner-occupied nonfarm nonresidential properties............c.c.......
(2) Loans secured by other nonfarm nonresidential properties............ccccoceveeriieenenennen.

Loans to finance agricultural production and other loans to farmers...........cccccoeeeeiiiiee e,
Commercial and INUSEHal I0ANS.............ccoiiiiiii e

Loans to individuals for household, family, and other personal expenditures
(i.e., consumer loans) (includes purchased paper):

[ IO =T 11 o= o TSRS
(D) AULOMODIIE TOANS. ... .eeiiie ettt et

(c) Other consumer loans (includes single payment, installment, all student loans,

and all revolving credit plans other than credit Cards............ccocverieiiiinic e
All Other 108NS @NG [EASES.........eii it eb et e e e aaeee s

b. Other real estate owned (included in Schedule HC, item 7):

@
@)
©)
©)
®)

Construction, land development, and other land in domestic offices.............cccceiiiiiiinieene
Farmland in domestiC OffiCES.........c.viiiiiiiiic e
1-4 family residential properties in domestic OffiCes..........ccuviiiiiiiiiii e
Multifamily (5 or more) residential properties in domestic offices..........cccccvviiiiiiniiinicinnns
Nonfarm nonresidential properties in domestic OffiCes..........cccoeviiiiiiiiiiiii e,

Amount

6555 2,194,000

A288 5,885,000

0
0
0

0
0
0
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6.a.(1)(2)(1)
6.a.(1)(@)(2)
6.a.(1)(b)

6.a.(1)(c)(1)

6.a.(1)(c)(2)(a)
6.a.(1)(c)(2)(b)
6.a.(1)(d)

6.a.(1)(e)(1)
6.a.(1)(e)(2)

6.a.(2)
6.a.(3)

6.a.(4)(@)
6.a.(4)(b)

6.a.(4)(c)
6.a.(5)

6.0.(1)
6.0.(2)
6.0.(3)
6.b.(4)
6.0.(5)
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-M—Continued

Dollar Amounts in Thousands =]zl Amount

6. b, (6) INFOreigN OffiCES. .. ..vuiiiiiiiiiiicii s K260 _
(7) Portion of covered other real estate owned included in items 6.b.(1) through (6) BHCK
above that is protected by FDIC 10SS-Sharing agre mMeENTS.........couiiuiiiirieiieiiesiee sttt eneens K192 0

c. Debt securities (included in Schedule HC, items 2.2 aNnd 2.D).........oiiiiiiiiiiiiiiicie e
d. Other assets (exclude FDIC loss-sharing indemnification assets)
7. Captive insurance and reinsurance subsidiaries:

1,681,000
K194 0

0=No
1=Yes| C251

a. Total assets Of Captive INSUFANCE SUBSIIAMES ..............c.ouieeeeeeeeeee e eeee e ee s es e ees st es e es e ese st e e ensesenene
b. Total assets of captive reinsurance subsidiaries*

8. Has the holding company entered into a business combination during the calendar year that was

accounted for by the purchase method of accounting? (Enter "1" for Yes; enter "0" for NO)........cccccevvvevienieenieninenns O|
9. Has the holding company restated its financial statements during the last quarter as a result of new or 0=No
revised Statements of Financial Accounting Standards? (Enter “1” for Yes; enter “0” for NO)........ccccccevvvvvveniennenns 1=Yes| 6689 O|

10.
11.

Not Applicable

Have all changes in investments and activities been reported to the Federal Reserve on the Report of Changes
Changes in Organizational Structure (FR Y-10)? Holding companies must not leave blank or enter

"N/A." The holding company must enter "1" for yes or for no changes to report; or enter "0" for no.

If the answer to this question is N0, comMPplete the FR Y-10.........ccoiriiiiiiiiieiiesieeire et

6428

Name of Holding Company Official Verifying FR ¥-10 Reporting

0=No
1=Yes| 6416 1

Area Code and Phone Number (TEXT 9009)

(Please Type or Print)

Amount
12. Intangible assets other than goodwill:
F Y o] g (o = o [ IRy = T Y ot g T e T Y (TSRS
(1) Estimated fair value of mortgage Servicing assets..........ccevvevveniererevvinennend | 6438 | O|
b. Purchased credit card relationships and NONMOrtgage ServiCing aSSEIS..........ccuiiiirierieriereeneesiee st
c. All other identifiable INtANGIDIE @SSELS........ciiiiiiiii et b e bbbt be b )
BHCT
d. Total (sum of items 12.a, 12.b, and 12.c) (must equal Schedule HC, item 10.b)......c.cccooiiiiiiiiiinice e 0426 3,506,000
13. Other Al ESIALE OWNEM. ... ...vviiiiiiitiiiee e e ettt e e e e ece et e e e et e e e e e tbateeeeseebaeeeeeeaaaaeeeeesassbaseeeestsseseeesasbaeeseeasbasseeeesansbanesesessaraeeeeaans 2150 4,000
14. Other borrowed money: BHCK
. COMMEICIAI PAPET ...ttt ettt stttk etk bt bt e bt e ea e 1 h e 4he e 4 h b a1 b b e e b b e e b e b st eb e e as e e ab e e bt et e et e e nbeenbeen b e e st e enbeenneenne 2309 876,000
b. Other borrowed money with a remaining maturity 0f ONE YEAr OF IESS.......ccuiiiiiiiiiiiiiiiciee s 2332 13,484,000
c. Other borrowed money with a remaining maturity of more than 0N YEar...........c.ciiiiiiiiiiieiieie e 2333 24,500,000
d. Total (sum of items 14.a, 14.b, and 14.c) (must equal Schedule HC, item 16)
15. Does the holding company sell private label or third party mutual funds and annuities? 0=NO
(Enter “1” for yes; €NEr “07 fOF NO)......uiiiiiiieit ettt ettt ettt 1=YES| B569 1|
BHCK Amount
16. Assets under management in proprietary mutual funds and @nNUILIES............eciviriiiiiiiiiei e B570 322,837,000

1. Report total assets before eliminating intercompany transactions between the consolidated insurance or reinsurance subsidiary and othe
offices or consolidated subsidiaries of the reporting holding company

FR Y-9C
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6.b.(6)
6.b.(7)
6.c
6.d.

7.a.
7.b.

12.a.
12.a.(1)
12.b.
12.c.
12.d.
13.
14.a.
14.b.

14.c.

14.d.

16.
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Schedule HC-M—Continued

The following two questions (items 17 and 18) will be used to determine if the reporting holding company
must complete the Consolidated Holding Company Report of Equity Investments in Non financial
Companies (FR Y-12). See the line item instructions for further details.

17. Does the holding company hold, either directly or indirectly through a subsidiary or affiliate, any non-
financial equity investments (see instructions for definition) within a Small Business Investment
Company (SBIC) structure, or under section 4(c)(6) or 4 (c)(7) of the Bank Holding Company Act, or

pursuant to the merchant banking authority of section 4(k)4(H) of the Bank Holding Company Act, or 0=No

pursuant to the investment authority granted by Regulation K? (Enter "1" for Yes; enter "0" for NO.).........ccccevvunen, 1=Yes|C161 1 17.
If the answer to item 17 is no, your organization does not need to complete the FR Y-12. Skip item 18

and proceed to items 19.a and 19.b below. If the answer to item 17 is yes, proceed to item 18.

18. Do your aggregate nonfinancial equity investments (see instructions for definition) equal or exceed the
lesser of $100 million (on an acquisition cost basis) or 10 percent of the bank holding company's 0=No
consolidated Tier 1 capital as of the report date? (Enter “1”for yes; enter “0” for N0)........cccceevveerriieeeniiieeiiieesinenn 1=Yes | C159 1| 18.
If the answer to both item 17 and item 18 is yes, your organization must complete the FR Y-12. Skip
items 19.a and 19.b and proceed to item 20 below.

If the answer to either item 17 or item 18 is no, your organization does not need to complete the FR
Y-12. Proceed to items 19.a. and 19.b. below.

Iltems 19.a. and 19.b. are to be completed by all holding companies that are not required to file

the FR Y-12.
19. a. Has the holding company sold or otherwise liquidated its holding of any nonfinancial
equity investment since the previous reporting period? (Enter “1” for Yes; enter “0” for NO)..........ccccevveerrunrnns 19.a.
b. Does the holding company manage any nonfinancial equity investments for the benefit of others?
(S A (o] A =T =T 01 (] i O (o] g o ) PP PP RSUP P UPRPTPN 19.b.
Amount
Memoranda items 20 and 21 are to be completed only by holding companies who have made
an effective election to become a financial holding company. See the line item instructions for
further details.
20. Balances of broker—dealer subsidiaries engaged in underwriting or dealing securities
pursuant to Section 4(k)(4)(E) of the Bank Holding Company Act as amended by the
Gramm-Leach-Bliley Act:
F= T (= = 11T (PO R PR PP 20.a.
b. Balances due from related institutions:
(1) Due from the holding company (parent cCompany ONlY), GrOSS.......ueruiirurereereereeairaeeenteesseeseeaseesseesseesseesaessaeesseess 4832 0| 20.b.(1)
(2) Due from subsidiary banks of the holding COMPANY, GrOSS........ccccuiiiiiiieiieiie e ee ettt ree e saeeneeens 4833 21,000/ 20.b.(2)
(3) Due from nonbank subsidiaries of the holding company, gross 174,000| 20.b.(3)
c. Balances due to related institutions: _
(1) Due to holding company (parent COMPANY ONIY), GrOSS.....ccuuuttrurtertreeiiireearireeesrreestreesireessrreesbeeesareessbeessseeesnrnes 5041 4,000/ 20.c.(1)
(2) Due to subsidiary banks of the holding COMPANY, GrOSS.........ciiiiiiiiiie it 5043 24,000/ 20.c.(2)
(3) Due to nonbank subsidiaries of the holding COMPANY, GrOSS........ccuuiiiiiiieiiiie et 5045 290,000/ 20.c.(3)
d. Intercompany liabilities reported in items 20.c.(1), 20.c.(2), and 20.c.(3) above that qualify
as liabilities subordinated to claims Of general CreditOrS. ..........uiiiiiiiiiiie ittt enba e e e 100,000| 20.d.
21. Net assets of subsidiaries engaged in insurance or reinsurance underwriting pursuant to
Section 4(k)(4)(B) of the Bank Holding Company Act as amended by the Gramm-
Leach-Bliley Act (12 U.S.C. § 1843(K)(A)(B)) ... rvreeeeeereeeeeeeeeeeseeeeeeeesseseesseseesseseessessessassessessessesseeseesessesssesessessesseesessessenesens 0253| 26,000| 21.

1. A savings and loan holding company that wishes to engage in financial holding company activities must have an effective election to be
treated as a financial holding company or conducts activities under section 10(c)(2)(H)(i) of the HOLA (12 U.S.C. 1467a(c)(2)(H)(i)).
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Schedule HC-M—Continued

Memoranda item 22 is to be completed by holding companies with total assets of $30 billion or more.

22.  Address (URL) for the reporting holding company's web page that displays risk disclosures, including those about credit
and market risk. (Example: www.examplebhc.com/riskdisclosures)

C497 | http:// www.bnymellon.com 22.

Dollar Amounts in Thousands |=]5(®3¢ Amount

Memoranda items 23 and 24 are to be completed by all holding companies.

23.  Secured liabilities:

a. Amount of "Federal funds purchased in domestic offices" that are secured

(included in Schedule HC, IteM L14.8)........ooiiiiiiiiie ettt F064 0| 23.a.
b.  Amount of "Other borrowings" that are secured (included in Schedule HC-M, item 14.d) 10,117,000, 23.b.

24.  Issuances associated with the U.S. Department of Treasury Capital Purchase Program: _
a. Senior perpetual preferred Stock or SIMilar itEIMS...........cooiiiiiiiiiici e G234 0| 24.a.

b. Warrants to purchase common Stock or SImMilar itEMS............coiiiiiiiiiiiec e G235 0| 24.b.
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RSSD ID: 3587146

Schedule HC-N—Past Due and Nonaccrual Loans,

Leases, and Other Assets
(Column A)
Past due
30 through 89 days
and still accruing

Dollar Amounts in Thousands [=]5(®]3¢ Amount

1. Loans secured by real estate:
a. Construction, land development, and other
land loans in domestic offices:
(1) 1-4 family residential construction loans.........
(2) Other construction loans and all land
development and other land loans

C.l.

For Federal Reserve Bank Use Only

(Column B)
Past due

90 days or more

and still accruing
BHCK Amount

13,000| F175

(Column C)
Nonaccrual

BHCK Amount

b. Secured by farmland in domestic offices...
c. Secured by 1-4 family residential
properties in domestic offices:

(1) Revolving, open-end loans secured by
1-4 family residential properties and
extended under lines of credit............ccccocveenee.

(2) Closed-end loans secured by 1-4 family
residential properties:

(a) Secured by first liens...........cccccvevevieneenene

22,000/ C237

4,000/ C229

(b) Secured by junior liens............ccocceeveeennenne
d. Secured by multifamily (5 or more)
residential properties in domestic offices
e. Secured by nonfarm nonresidential
properties in domestic offices:
(1) Loans secured by owner-occupied
nonfarm nonresidential properties
(2) Loans secured by other nonfarm
non-residential properties....

se9|  sooola0] om0

Fel o  ome o

1,000 F181

f. Inforeign offices.......ccoeviriiniiniiiciecce
2. Loans to depository institutions and

acceptances of other banks:

a. U.S. banks and other U.S. depository

INSHEULIONS. ....eeiiieiie e 5377 0| 5378 0| 5379 0
b. Foreign banks...........cccceiiiiiiiiiici e 5380 0| 5381 0| 5382 0
3. Loans to finance agricultural production and
other loans to farmers.........ccccooviiiieiii v 1594 0| 1597 0| 1583 0
4. Commercial and industrial loans.............cccoceeieenieen. 1606 0| 1607 0| 1608 0

5. Loans to individuals for household, family, and
other personal expenditures:

A, Credit Cards.......ccoccveveeiiiee e B575

o

B576

o

B577

o

b. Automobile 10ans............ccooiiiiiiiiin i K213
c. Other consumer loans (includes single
payment, installment, all student loans, and
revolving credit plans other than credit cards)
6. Loans to foreign

governments and official institutions

o

K214

K215

o

ka0 goookar| ok o

7. All Other [0aNS........cociiiiiiiie e
8. Lease financing receivables:
a. Leases to individuals for household, family,

and other personal expenditures............c.ccoceveenee. F166

0

18,000( 5460

F167

0

F168

b. All Other IeaSES......ccccvviiiciiie e F169

0

F170

0

F171

Amounts reported in Schedule HC-N, items 1 through 8, above include guaranteed and unguaranteed portions of past due and
nonaccrual loans and leases. Report in item 11 below certain guaranteed loans and leases that have already been included in the

amounts reported in items 1 through 8.
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l.a.(1)

l.a.(2)
1.b.

1.c.(1)

1.c.(2)(a)
1.c.(2)(b)

1.d.
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l.e.(2)
1f.

2.a.
2.b.

5.a.
5.b.

8.a.
8.b.
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-N—Continued

Dollar Amounts in Thousands

9. Debt securities and other assets (exclude
other real estate owned and other
repossessed assets)

10. TOTAL (sum of items 1 through 9)

11. Loans and leases reported in items 1
through 8 above which are wholly or partially
guaranteed by the U.S.Government
(excluding loans and leases covered by
loss-sharing agreements with the FDIC)...........
a. Guaranteed portion of loans and leases

(exclude rebooked "GNMA loans")

included in item 11 above
b. Rebooked "GNMA loans" that have

been repurchased or are eligible for

repurchase included in item 11 above.........

12. Loans and leases in items 1 through 8
above which are covered by
loss-sharing agreements with the FDIC:

a. Loans secured by real estate in
domestic offices:
(1) Construction, land development,

and other land loans:

(a) 1-4 family residential
construction loans

(b) Other construction loans and
all land development and
other land loans....

(2) Secured by farmland
(3) Secured by 1-4 family residential
properties:

(a) Revolving, open-end loans
secured by 1-4 family residential
properties and extended under
lines of credit

(b) Closed-end loans secured by
1-4 family residential properties:
(1) Secured by first liens
(2) Secured by junior liens...............c........

(4) Secured by multifamily (5 or
more) residential properties
(5) Secured by nonfarm
nonresidential properties:

(a) Loans secured by owner-
occupied nonfarm nonresidential
properties

(b) Loans secured by other nonfarm
nonresidential properties..............c.c.......

b. Loans to finance agricultural production
and other loans to farmers

c. Commercial and industrial loans...........c...cc.........

30 through 89 days
and still accruing
BHCK

(Column B)
Past due

90 days or more

and still accruing

BHCK

5,000| 3506

Amount

9,000

(Column C)
Nonaccrual

BHCK Amount

3507

67,000| 5525

13,000

5526

K072

o

K073

o

K074

o

K075

o

K076

o

K077

o

FR Y-9C
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11.

1l.a.

11.b.

12.a.(1)(a)

12.a.(1)(b)
12.a.(2)

12.2.3)(a)

12.a.(3)(b)(1)

12.a.(3)(b)(2)

12.a.(4)

12.a.(5)(a)

12.a.(5)(b)

12.b.
12.c.
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Legal Title of Bank

RSSD ID: 3587146

Schedule HC-N—Continued

(Column A)
Past due
30 through 89 days
and still accruing

Dollar Amounts in Thousands [2]5(84¢ Amount

12. d. Loans to individuals for household,
family, and other personal expenditures
(i.e., consumer loans)
(includes purchased paper):

(Column B)
Past due

90 days or more

and still accruing

BHCK

Amount BHCK

(Column C)
Nonaccrual

Amount

(1) Creditcards.........cccovviiiiiiiiiiiiiiicicee K078 0| K079 0| K080 0
(2) Automobile [0ans...........ccovviiiiieiieiiesen K081 0| K082 0| K083 0
(3) Other consumer [0ans.............cccccevviiiiiciiennne K084 0| K085 0| K086 0
e. Allother loans and leases.............cccceeerveirnnnnnn. K087 0| K088 0| K089 0

f.  Portion of covered loans and leases
included in items 12.a through 12.e
above that is protected by FDIC loss-
sharing agreements..........coccvevveveiieniesnennnes ...1 K102

0|K103

0|K104

Memoranda
Dollar Amounts in Thousands Amount

1. Loans restructured in troubled debt
restructurings included in Schedule HC-N,
items 1 through 7, above (and not reported in
Schedule HC-C, Memorandum item 1):

a. Construction, land development, and other
land loans in domestic offices:
(1) 1-4 family residential construction

(2) Other construction loans and all land
development and other land loans.........
b. Loans secured by 1-4 family residential
properties in domestic offices
c. Secured by multifamily (5 or more) resi-
dential properties in domestic offices...
d. Secured by nonfarm nonresidential
properties in domestic offices:
(1) Loans secured by owner-occupied
nonfarm nonresidential properties
(2) Loans secured by other nonfarm
nonresidential properties

K117

BHDM

0|K118

Amount BHDM

0|K119

FRY-9C

Page 39 of 65

12.d.(2)
12.d.(2)
12.d.(3)
12.e.

12.1.

M.1.a.(1)

M.1.a.(2)

M.1.b.

M.1.c.

M.1.d.(1)

M.1.d.(2)
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Legal Title of Bank
RSSD ID: 3587146

Schedule HC-N—Continued
Memoranda—Continued

Dollar Amounts in Thousands

(Column A)
Past due
30 through 89 days
and still accruing
BHCK Amount

1. e. Commercial and industrial loans:
(1) To U.S. addressees (domicile)
(2) To non-U.S. addressees (domicile)
f. All other loans (include loans to individuals
for household, family, and other personal
EXPENAILUIES).. ..ot

Itemize and describe loan categories
included in item 1.f, above that exceed 10
percent of total loans restructured in troubled
debt restructurings that are past due 30 days
or more or in non-accrual status (sum of
Memorandum items 1.a through 1.f, columns
A through C):
(1) Loans secured by farmland in domestic
OffiCES. .
(2) Loans to finance agricultural production
and other loans to farmers.............ccocevevveneen.
(3) Loans to individuals for household,
family, and other personal expenditures:
(a) Credit cards........ccoceeverveneenrcnieneees
(b) Automobile loans..........cccccovevvrienncnns
(c) Other consumer loans (includes
single payment, installment, all
student loans, and revolving credit
plans other than credit cards)
2. Loans to finance commercial real estate,
construction, and land development activities
(not secured by real estate) included in
Schedule HC-N, items 4 and 7 above
3. Loans and leases included in Schedule
HC-N, items 1, 2, 4, 5, 6, 7, and 8 extended
to NON-U.S. addreSSees. .......coovvevrvienieiniieeiree e
4. Not applicable
5. Loans and leases held-for-sale and loans
measured at fair value (included in
Schedule HC-N, items 1 through 8 above)
a. Loans and leases held for sale...........c.c.ccceeeenenne.
b. Loans measured at fair value:
(1) Fair value......ccveeeiieciecrece e
(2) Unpaid principal balance..............cccccvciennenns

(Column B)
Past due
90 days or more
and still accruing
BHCK Amount

(Column C)
Nonaccrual

Amount

FRY-9C
Page 40 of 65

0| M.le()

o| M.1le()

M.1.f.

M.1..(1)

M.1£.(2)

M.L1£.(3)(@)

M.L.£.(3)(b)

M.L.£.(3)(c)

M.2.

M.5.a
F664 0| F665 0| F666 0| M.5.b.(2)
F667 0| F668 0| F669 0f M.5.b.(2)
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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 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).

(Column A) (Column B)
Past due Past due
30 through 89 days 90 days or more
Dollar Amounts in Thousands |2]5(®¢ Amount BHCK Amount
6. Derivative contracts:
Fair value of amounts carried as aSSetS.........cccveviiiiiiiiiiiieiiee e 3529 0| 3530 0| M.6.
Dollar Amounts in Thousands
7. Additions to nonaccrual assets during the QUAIET...........cocuiiiiiiiiiiiie e C410 2,000 M.7.
8. Nonaccrual assets sold dUriNg the QUAIET.............oiuiiiiieiie et C411 2,000/ M.8.
(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing
Dollar Amounts in Thousands [[2]5(®1¢ Amount BHCK Amount BHCK Amount
9. Purchased credit-impaired loans accounted for in
accordance with FASB ASC 310-30 (former
AICPA Statement of Position 03-3) :
a. Outstanding balance............cccccvvieiieniiiicieen, --- M.9.a.
b. Amount included in Schedule HC-N,
items 1 through 7, above...........cccoovviiiiiiiiiiennnd L186 0| L187 0| L188 0| M.9.b.

FR Y-9C
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-P—1-4 Family Residential Mortgage Banking Activities in Domestic Offices

Schedule HC-P is to be completed by (1) all holding companies with $1 billion or more in total assets® and (2) 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 or trading in domestic offices exceed $10 million for two consecutive
quarters.

Dollar Amounts in Thousands [=]5[(®1:¢ Amount

1. Retail originations during the quarter of 1-4 family residential mortgage loans for sale:?

A. CloSEd-ENd fIFSE HIENS.......eiiiiiiiie et F066 0| l.a.
o @ (oY= o BT =T o To [ W g1 To] gl 11T o - F T PP P SUPPPPPPPON F067 0| 1.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lINES Of Credit..........oouiii e F670 0| 1.c.(1)
(2) Principal amount funded under the lines of Credit ...........coovviiiiiiiiii e F671 0| 1l.c.(2)
2. Wholesale originations and purchases during the quarter of 1-4 family residential mortgage _
loans for sale:? BHCK
A. CloSEd-ENA fIFST NSt F068 0| 2.a.
D. ClOSEA-ENA JUNIOT TIBNS......etiiiii ittt et et et nbe et e eenneeeteeenne F069 0| 2.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lINES Of Credit..........c.uiiiiiiiiii e F672 0| 2.c.(1)
(2) Principal amount funded under the liNes Of Credit............cciiiiiiiiiei e F673 0| 2.c.(2)
3. 1-4 family residential mortgages sold during the quarter:
a. Closed-end first liens FO70 0| 3.a.
b. Closed-end junior liens FO71 0| 3.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lINES Of Credit..........coviiiiiiiiii e F674 0| 3.c.(1)
(2) Principal amount funded under the liNes Of Credit............ccoiiiiiiiiier e F675 0| 3.c.(2)
4. 1-4 family residential mortgages held for sale or trading at quarter-end (included in Schedule HC,
items 4.a and 5): BHCK
a. Closed-end first liens FO72 0| 4.a.
o @ (oY= o BT =T o To [ W g1 To] gl 11T o E T TP PPPPOPPPON FO73 0| 4.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the iNes Of Credit...........coviiiiiiiei e F676 0| 4.c.(1)
(2) Principal amount funded under the lines of Credit............ooviiiiiiiiiic e 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.c, 5.f, 5.9, and 5.i):
a. Closed-end 1-4 family residential MoOrtgage l0aNS. ............oii it 5.a.
b. Open-end 1-4 family residential mortgage loans extended under lines of credit..............ccooveiiiriinennne. 5.b.
6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the quarter:
Q. ClOSEA-ENA fIFST HIENS...... ettt ettt b e b bt n e beenne e e e e 6.a.
D. ClOSEA-ENA JUNIOT TIBNS....... ittt ettt e et nne et e enne 6.b.
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lINES Of Credit..........c.cuiiiiiiiiiii e 6.c.(1)
(2) Principal amount funded under the lines of Credit............ooiiiiiiiiiiiie e 6.c.(2)
7 Representation and warranty reserves for 1 - 4 family residential mortgage loans sold:
a. For representations and warranties made to U.S. government agencies and government-
oo g ETo] (=To I To (=T g Tod 1= O TP O PRSP ROUPOPN 7.a.
b. For representations and warranties made to other parties 7.b.
c. Total representation and warranty reserves (sum of items 7.a and 7.D).........ccocceviiiniiiniinicneceee 7.c.

1. The $1 billion asset size test is based on the total assets reported as of June 30, 2016
2. Exclude originations and purchases of 1-4 family residential mortgage loans that are held for investment
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-Q—Assets and Liabilities Measured at Fair Value on a Recurring Basis
Schedule HC-Q is to be completed by all holding companies.

Dollar Amounts in Thousands }=]z(@3%

(Column A)

Total Fair Value

Reported on

Schedule HC

Assets

1. Available-for-sale securities...........ccccccoeveeeeinennnn.

2. Federal funds sold and securities

purchased under agreements to resell..................
3. Loans and leases held for sale............ccceevevvenene
4. Loans and leases held for investment...................

5. Trading assets:

a. Derivative assets..........cccceeeevieeeeeiiee e

b. Other trading @ssets..........ccccevvverenieeneiieneenns

(1) Nontrading securities at fair value
with changes in fair value reported
in current earnings (included in
Schedule HC-Q, item 5.b, above).

6. All other assets
7. Total assets measured at fair value on a

FECUITiNg DasiS........oovvviiieiiiiiiee e

Liabilities

8. DEPOSIES. .. .eerieiriiiierieeie sttt

9. Federal funds purchased and securities
sold under agreements to repurchase
10. Trading liabilities:

a. Derivative liablities..........ccccccevvieeeiiiiee e

b. Other trading liabilities.............coceviniiniiciiniens
11. Other borrowed MONEY...........cocveviivenieeriiienieeins
12. Subordinated notes and debentures.....................
13. All other liabilities..........ccooiiiiiiiiciieee

14. Total liabilities measured at fair value on a

rECUITiNg BasiS........covvvviiiiiiiiiieeeeec e

Amount

LESS: Amounts Netted

(Column B)

(Column C)
Level 1 Fair Value

Measurements

in the Determination
of Total Fair Value

BHCK

Amount

BHCK

Amount

(Column D)

Level 2 Fair Value

Measurements

BHCK

Amount

Level 3 Fair Value
Measurements

BHCK

BHCT

3,056,000/ G493 8,388,000 11440000649, 0

BHCK

G497|  2760000G498|  0/G499 _ 1035000/G500|  1725000/G501| 0

1773|  78,274000/G474|  0/GA475|  18,294000/G476| 599800006477, 0
BHCK
..., GAT8 0| G479 0| G480 0/ G481 0| G482 0
..., G483 0/ G484 0| G485 0| G486 0| G487 0
..., G488 0/ G489 0| G490 0| G491 0| G492 0

1,076,000| G392

(161,000)| G395

267,000

G396

G502 85,166,000| G503 8,227,000/ G504 19,600,000 G505 73,793,000(G506] O

F52  o/Fess|  o/Fee4  OF53 _o[Fs4 0

G507l 0/Gs08|  0/GS09) 0G0 o065l 0

BHCT

3547|  3146,000/G512|  8411000/G513)  5000/G514|  11,552000[G515 0

BHCK

G516 954,000| G517 0| G518 752,000| G519 202,000/ G520 0
.., G521 368,000| G522 0/ G523 0/ G524 368,000| G525 0

G526 0| G527 0/ G528 0| G529 0/ G530 0
..., G805 837,000| G806 0| G807 1,000/ G808 836,000 G809 0
... G531 5,305,000/ G532 8,411,000/ G533 758,000| G534 12,958,000| G535 0
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-Q—Continued

Memoranda

(Column A)
Total Fair Value

Reported on
Schedule HC

Dollar Amounts in Thousands [=][®]¢ Amount

1. All other assets (itemize and describe amounts
included in Schedule HC-Q, item 6 that are
greater than $100,000 and exceed 25%

BHCK

(Column B)

LESS: Amounts Netted
in the Determination

of Total Fair Value
Amount

(Column C)

Level 1 Fair Value

Measurements

BHCK Amount

(Column D)
Level 2 Fair Value
Measurements

BHCK Amount

BHCK

(Column E)

Level 3 Fair Value

Measurements

Amount

of item 6):

a. Mortgage servicing assets...........ccccoveveeueriennn G536 0| G537 0| G538 0| G539 0| G540 0
b. Nontrading derivative assets............cc.ccoceeenuenne. G541 423,000| G542 0|G543 0| G544 423,000| G545 0
c.| o G546 0/ G547 0/ G548 0/ G549 0/ G550 0
d.| ess G551 0/ G552 0/ G553 0/ G554 0/ G555 0
e.| o G556 0/ G557 0/ G558 0/ G559 0/ G560 0
f. ZEZ G561 0| G562 0/ G563 0| G564 0| G565 0

2. All other liabilities (itemize and describe
amounts included in Schedule HC-Q, item 13
that are greater than $100,000 and exceed 25
percent of item 13):

a. Loan commitments

(not accounted for as derivatives)..................... F261 0| F689 0| F697 0| F262 0| F263 0
b. Nontrading derivative liabilities G566 815,000| G567 0/ G568 0/ G569 815,000/ G570 0
c.| oarx G571 0/G572 0/G573 0/ G574 0/G575 0
d.| o G576 0/ G577 0/G578 0/ G579 0/ G580 0
e.| o G581 0/ G582 0/ G583 0/ G584 0/ G585 0
£ g G586 0/ G587 0/ G588 0/ G589 0/ G590 0

FR Y-9C
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M.1l.a.
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M.1.d.
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Legal Title of Bank
RSSD ID:

Schedule HC-Q—Continued

Dollar Amounts in Thousands

Memorandum items 3 and 4 are to be completed by holding companies
that have elected to measure loans included in Schedule HC-C, items
1 through 9, at fair value under a fair value option.
3 Loans measured at fair value:
a. Loans secured by real estate...........ccceerveeriieiiieenieeieens
1) Construction, land development, and other land loans............cccccoeevveveene
2) Secured by farmland (including farm residential and other
IMPIOVEIMENES). ... iitiieiie ettt ettt ettt ettt e st e e s e e st e e s neeesnneeenneeennee
?3) Secured by 1-4 family residential properties:
(a) Revolving, open-end loans secured by 1-4 family
residential properties and extended under lines of credit
(b) Closed-end loans secured by 1-4 family residential
properties:
(i) Secured by firSt HIENS.......ccciveiieeeiie e
(i) Secured by JUNIOT IBNS.......coiiiei et
4) Secured by multifamily (5 or more) residential properties...
5) Secured by nonfarm nonresidential Properties...........ccevveveeriieeneeenieeennes
b. Commercial and INAUSEral I0ANS............cueiiiiiiier s
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
1) (O (=Yoo= o SR

BHCK

Domestic Offices
BHDM

2) Other revolving Credit PIaNS...........oocie e

3) Automobile loans
4) Other consumer loans (includes single payment, installment,
and all StUAENT IOANS).......ciueeeiiieiiie et sraeeees

F586 0| F586
F587 0| F587
K196 0| K196

.K208

o

K208

0. OtNEI TOANS. ...ttt b ekt nae e enns
4 Unpaid principal balances of loans measured at fair value
(reported in memorandum item 3):
a. Loans secured DY real @STALE..........ccuieiiieeiiee et
1) Construction, land development, and other land loans............cccccceevienieeinneenns
2) Secured by farmland (including farm residential and other
IMPIOVEMENTS). ... iutiieiieeeiit ettt et ettt e e st e et e e nne e e st e e sneeesnneeenneeennee
?3) Secured by 1-4 family residential properties:
(a) Revolving, open-end loans secured by 1-4 family
residential properties and extended under lines of credit
(b) Closed-end loans secured by 1-4 family residential
properties:
(i) Secured by firSt ENS.......ccciiiiiieiiie et
(ii) Secured by JUNIOT IBNS.......ccviiiiiieie e
4) Secured by multifamily (5 or more) residential properties...........cccccevvveereeennnn,
5) Secured by nonfarm nonresidential Properties...........cccocvvereenieennee e,
b. Commercial and iNAUSrial I0ANS............ccooiiiiiiieie e
¢. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
1) (O (=T 1 o= o USROS

F589

o

F589

2) Other revolving credit plans

3) AULOMODIIE TOANS. ....cutiieiiee sttt e enneas
4) Other consumer loans (includes single payment,
installment, and all StUAENt [0ANS)........c.ceiiieeiiieiiie e

F598 0| F598
F599 0| F599
K195 0| K195

K209

o

K209

[0 B @ 31T g o = VgL RSOOSR

F601

o

F601

FR Y-9C
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M.3.a.
M.3.a.(1)

M.3.2.(2)

M.3.a.(3)(a)

M.3.a.(3)(b)(i)
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M.3.a.(4)
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M.3.b.

M.3.c.(1)
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M.4.a.(4)
M.4.a.(5)
M.4.b.

M.4.c.(1)
M.4.c.(2)
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M.4.c.(4)
M.4.d.
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R— Regulatory Capital

Part I. Regulatory Capital Components and Ratios

Dollar Amounts in Thousands Amount

Common Equity Tier 1 Capital
1. Common stock plus related surplus, net of treasury stock and unearned employee stock

OWNETShIP PIAN (ESOP) SHAIES.....ccueiiiiiieeiiee ettt et e s e e st e et e e te e e te e e snaeessbeenseeennteessbeeenseesnteeenneeens P742 15,498,000

BHCT
N = LC - T=To =T VgV L USRS PRRY 3247 24,027,000
BHCA

3. Accumulated other comprehensive iNCOME (AOCI).......ciuiiiiiieiiee e ssee e e ettt ee e s e e st eeseesteeenteeeseeanteeennes (2,873,000)

a. AOCI opt-out election (enter “1” for Yes; enter “0” for No.)

(Advanced approaches institutions must enter “0” fOr NO.)........ueeiieriieeiie e .| P838 0
Amount
4. Common equity tier 1 minority interest includable in common equity tier 1 capital............cccoiviiieiiiieniieeee e 0
5. Common equity tier 1 capital before adjustments and deductions (sum of items 1 through 4).............cccoceeiiiiiinnenne 36,652,000

Common Equity Tier 1 Capital: Adjustments and Deductions
6. LESS: Goodwill net of associated deferred tax liabilitieS (DTLS)......ccutiiuiiiiiiiireeiii et P841 16,181,000

7. LESS: Intangible assets (other than goodwill and mortgage servicing assets (MSAs)), net of

S o T = (= Te [ I X PP PUPPRSOTPRN P842 1,987,000

8. LESS: Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards,
net of any related valuation allowances and NEt Of DTLS........uiiiiiiiiieiie et

9. AOCI-related adjustments (items 9.a through 9.e are effective January 1, 2015) (if entered “1” for Yes in
item 3.a, complete only items 9.a through 9.e; if entered “0” for No in item 3.a, complete only item 9.f):
a. 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)............cccocvvirieeniieniiec s .
b. LESS: Net unrealized loss on available-for-sale preferred stock classified as an equity security

under GAAP and available-for-sale equity exposures (report [0SS as a positive Value)...........cccccvveeeiieiireennnennd
c. LESS: Accumulated net gains (losses) on cash flow hedges

(if a gain, report as a positive value; if a l0Ss, report as a negative Value)............cccocviirieiiiiiiiic e

d. LESS: Amounts recorded in AOCI attributed to defined benefit postretirement plans resulting
from the initial and subsequent application of the relevant GAAP standards that pertain to such
plans (if a gain, report as a positive value; if a loss, report as a negative value) ...........ccccoeeerniienieciineeennens

e. LESS: Net unrealized gains (losses) on held-to-maturity securities that are included in AOCI
(if a gain, report as a positive value; if a loss, report as a Negative Value).............coceveerieeiiiieiecseereee e

f.  To be completed only by holding companies that entered “0” for No in 3.a:

LESS: Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable
income taxes, that relate to the hedging of items that are not recognized at fair value on the
balance sheet (if a gain, report as a positive value; if a loss, report as a negative value).............c.cccceevvennenne .
10. Other deductions from (additions to) common equity Tier 1 capital before threshold-based deductions:

a. LESS: Unrealized net gain (loss) related to changes in the fair value of liabilities that are due to

changes in own credit risk (if a gain, report as a positive value; if a loss, report as a

LRLETo Eo TN IR 2= 1T ) RSP Q258 2,000

b. LESS: All other deductions from (additions to) common equity Tier 1 capital

before threshold-based AEAUCTIONS..........c..iiiiiiie e e st e et eeneee st e eneeesraeennneeans P850 72,000

11. LESS: Non-significant investments in the capital of unconsolidated financial institutions in the form of
common stock that exceed the 10 percent threshold for non-significant iNVEStMENtS............ccocveevieiiiieniee e P851 0

12. Subtotal (item 5 MIiNUS ItEMS 6 thrOUGN L11)......iiiiiieiieiiie ettt e e et e e e s e st e es e e e nseesnteeenneeesnaeennneeans P852 18,371,000

FR Y-9C
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Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R — Continued

Part .—Continued

Dollar Amounts in Thousands

13.

14.

15.

16.

17.

18.
19.

LESS: Significant investments in the capital of unconsolidated financial institutions in the form of
common stock, net of associated DTLs, that exceed the 10 percent common equity Tier 1 capital
AedUCHION TNIESNOI.......c..iiiiii et et r et
LESS: MSAs, net of associated DTLs, that exceed the 10 percent common equity Tier 1 capital
AedUCHION TNFESNOI.......c.iiiiii ettt n et
LESS: DTAs arising from temporary differences that could not be realized through net operating
loss carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent
common equity Tier 1 capital deduction threShOId. ...........ocuii i
LESS: Amount of significant investments in the capital of unconsolidated financial institutions in

the form of common stock, net of associated DTLs; MSAs, net of associated DTLs; and DTAs
arising from temporary differences that could not be realized through net operating loss carrybacks,
net of related valuation allowances and net of DTLs; that exceeds the 15 percent common equity
Tier 1 capital deduction threshold....
LESS: Deductions applied to common equity tier 1 capital due to insufficient amounts of additional
Tier 1 capital and Tier 2 capital t0 COVEr DEAUCTIONS. .......c..uiiiiriieriieriieieetee ettt ettt ee
Total adjustments and deductions for common equity tier 1 capital (sum of items 13 through 17)....
Common equity Tier 1 capital (item 12 minus item 18)

Additional Tier 1 Capital

20.
21.
22.
23.
24.
25.

Tier 1 Capital
26.

Tier 2 Capital
27.
28.
29.
30.

31.

32.

33.
34.

Total Capital
35.

Additional Tier 1 capital instruments plus related surplus
Non-qualifying capital instruments subject to phase out from additional Tier 1 capital.
Tier 1 minority interest not included in common equity Tier 1 Capital...........ccccceeiiiiiiiiiiiii i
Additional Tier 1 capital before deductions (sum of items 20, 21, and 22).........ccceeiiriiiiiiiiiieiieie e
LESS: Additional Tier 1 capital dedUCHIONS. ........ccuiiiiiiiiieii e
Additional Tier 1 capital (greater of item 23 minus item 24 or zero)

Tier 1 capital (SUm Of iteMS 19 AN 25) .....c.uiiiiiiiiiiieiieie ettt

Tier 2 capital inStruments PlUS related SUIPIUS. ........uiiiiiiiiiiiie ittt a e
Non-qualifying capital instruments subject to phase out from Tier 2 capital............ccccoceriiiiiiiiiiciiccee
Total capital minority interest that is not included in Tier 1 capital
a. Allowance for loan and lease losses includable in Tier 2 capital
b. (Advanced approaches holding companies that exit parallel run only): eligible credit reserves
iNcludable IN TIEr 2 CAPILAL........couiiiiiie ittt ettt sb e b e b e b e e eesbeeebe e
Unrealized gains on available-for-sale preferred stock classified as an equity security under GAAP
and available-for-sale equity exposures includable in Tier 2 capital...
a. Tier 2 capital before deductions (sum of items 27 through 30.a, plus item 31)...
b. (Advanced approaches holding companies that exit parallel run only): Tier 2 capital before
deductions (sum of items 27 through 29, plus items 30.b and 31)........ccoceriiiiiiiiiiiiiiei e

LESS: Tier 2 Capital DEAUCLIONS. .......eiuiiiiiiiieitie ettt sttt sttt ss e sttt b et et et e e et e naeenbeenbeenbees
a. Tier 2 capital (greater of item 32.2 MINUS it€M 33, OF ZET0).......uueeiiiieiiiieetiee e e et e e e e e nneeeeas
b. Advanced approaches holding companies that exit parallel run only): Tier 2 capital

(greater of item 32.b MINUS IteM 33, OF ZEI0)......c.ociiiiiiiiii s

a. Total capital (sum of items 26 and 34.8)..........ccciiiiiiiiiii
b. (Advanced approaches holding companies that exit parallel run only): Total capital
(sum of items 26 and 34.b)

Amount

P o
Poss|

P857 0
P858 0
P859 18,371,000

P860 3,542,000
.| P861 0
P862 0
P863 3,542,000
P864 49,000

3,493,000

21,864,000

P866 550,000
P867 0
0

270,000

7,000

813,000
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RSSD ID: 3587146
Schedule HC-R — Continued

Part .—Continued

Dollar Amounts in Thousands §2]z(69:¢ Amount

Total Assets for the Leverage Ratio

36. Average total CONSOIUALEA ASSEIS.........cuiiiiiiiiiiiiiie ettt bbbt h e bt et bbb e bt e s b bt e b b e s b e e bt e e e e sbe e b e bt eane i 3368 341,800,000 36.

37. LESS: Deductions from common equity tier 1 capital and additional tier 1 capital (sum of BHCA
items 6, 7, 8, 10.b, 11, 13 through 17, and certain elements of item 24 - see instructions).......... . P875 18,312,000 37.
38. LESS: Other deductions from (additions to) assets for leverage ratio purposes .| B596 (935,000)| 38.

39. Total assets for the leverage ratio (item 36 MINUS iteMS 37 AN 38).......ceiuiriiiiiiiieieiiere ettt be e A224 324,423,000, 39.

Total Risk-Weighted Assets

40. a. Total risk-weighted assets (from Schedule HC-R, Part 1, itemM 31)........cccocuiiiiiiiiiiiiiiiiiciieecie e A223 153,179,040| 40.a.

b. (Advanced approaches holding companies that exit parallel run only): Total risk-weighted assets
using advanced approaches rule (from FFIEC 101 Schedule A, item 60)

Column A Column B
BHCA Percentage Percentage

Risk-Based Capital ratios
41. Common equity Tier 1 capital ratio (Column A: item 19 divided by item 40.a) (Advanced
approaches holding companies that exit parallel run only: Column B: item 19 divided by

IEM 40.0) .ot P793 11.9932%| P793 10.8037%| 41.

42. Tier 1 capital ratio (Column A: item 26 divided by item 40.a) (Advanced approaches

holding companies that exit parallel run only: Column B: item 26 divided by item 40.b)........... 7206 14.2735% 7206 12.8579% | 42.

43. Total capital ratio (Column A: item 35.a divided by item 40.a) (Advanced approaches
holding companies that exit parallel run only: Column B: item 35.b divided by item 40.b 14.8042% 13.2119% 43.

Percentage

Leverage Capital Ratios

44. Tier 1 leverage ratio (item 26 divided DY it€M 39)........cciiiiiiiiiiiiii e 7204 6.7393%

45. Advanced approaches holding companies only: supplementary leverage ratio
(FFIEC 101 Schedule A, Table 2, IEM 2.22).......cccciiiiiiiiiiii bbb bbbt HO36 6.1909% 45.

Percentage

Capital Buffer
46. Institution-specific capital buffer necessary to avoid limitations on distributions and discretionary
bonus payments :

a. Capital CONSEIVALION DUFFEL.........oiiiiiiii bbb nre s H311 5.2119%| 46.a.

b. (Advanced approaches holding companies that exit parallel run only): Total applicable

[ors Vol e L 10 ) 1= ST PP T T TP P TP PP PP H312 6.5000% 46.b.

Dollar Amounts in Thousands §! A Amo

Institutions must complete items 47 and 48 if the amount in item 46.a is less than or equal to the applicable

minimum capital conservation buffer:

L 1o o Lol (=) e= Vg T=To [T a Voo o =TSPTSRO UPRPR H313 0| 47.
48. Distributions and discretionary bonus payments during the QUAIET...........c.ciiiiiiiiiiiiiii e H314 0| 48.

* Report each ratio and buffer as a percentage, rounded to four decimal places, e.g., 12.3456.

170,043,340, 40.b.
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Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets

This schedule is to be submitted on a consolidated basis.

Holding companies (HC) are required to assign a 100 percent risk-weight to all assets not specifically assigned a risk-weight under Subpart D of the Federal Reserve's
regulatory capital rules1 and not deducted from tier 1 or tier 2 capital.

0] A 0] B 0] 0] D 0
Ola o A e
e e (0 0
Reporte
0 A\ 0% % 4%
Dollar Amounts in Thousands Amo Amo Amo AMo Amo
Balance Sheet Asset
Categories 2
1. Cash and balances
due from depository BHCK D957 BHCK S396 BHCK D958
INSHLULIONS. ... 92,160,000 0 74,502,000
2. Securities:
a. Held-to-maturity BHCK D961 BHCK S399 BHCK D962 BHCK HJ74 BHCK HJ75
SECUMHES. ... 20i7i(51000 0 14,505,000
b. Available-for-sale BHCK D966 BHCK S402 BHCK D967 BHCK HJ76 BHCK HJ77
B 71,358,000 0 32,848,000
3. ERETLPRinds sotdamgt-+--
securities purchased under
agreements to resell:
a. Federal funds sold BHCK D971 BHCK D972
(in domestic offices).................. 0 0
b. Securities purchased
under agreements to BHCK H171 BHCK H172
reSell...eiiiiiiiieces 27,440,000 27,440,000
4 Loans and leases held for
© sale:
a. Residential mortgage BHCK S413 BHCK S414 BHCK H173
0 0 0
BXRRSH EStartility -+
commercial real estate BHCK S419 BHCK S420 BHCK H174
0 0 0
& Bxposuras past diis ™
90 days or more or BHCK S423 . BHCK S424 5 BHCK S425 . BHCK HJ78 BHCK HJ79

on nonaccrual

1. For bank holding companies, 12 CFR Part 217 and 225; and for covered savings and loan holding companies, 12 CFR Part 217.

2. All securitization exposures held as on-balance sheet assets of the reporting institution are to be excluded from items 1 through 8 and are to be reported instead in item 9.

g atego
0% 0% 00% 0%
- o Amo A 0o Amo
BHCK D959 BHCK S397 BHCK D960 BHCK S398
14,734,000 1,510,000 941,000 473,000
BHCK D963 BHCK D964 BHCK D965 BHCK S400
26,256,000 14,000 0 0
BHCK D968 BHCK D969 BHCK D970 BHCK S403
32,737,000 2,331,000 2,975,000 67,000
BHCK D973 BHCK S410 BHCK D974 BHCK S411
0 0 0 0
BHCK S415 BHCK S416 BHCK S417
0 0 0
BHCK H175 BHCK H176 BHCK H177 BHCK S421
0 0 0 0
BHCK S426 BHCK S427 BHCK S428 BHCK S429
0 0 0 0

3. For loans and leases held for sale, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or more or on

nonaccrual

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part 1. Risk-Weighted Assets—Continued

Dollar Amounts in Thousands

(Column K)

Balance Sheet Asset
Categories (continued)
1. Cash and balances
due from depository
INSHEULIONS.....cviicc
2. Securities:
a. Held-to-maturity

SECUMHIES. ..oc.recreeieeeeeiee e
b. Avai gae-for-sale

3. BRHYHPRInds sofd-and e
securities purchased under
agreements to resell:

a. Federal funds sold

I CemglgfieRbsea

under agreements to

4. 'S8RY i leases meta o

sale:
a. Residential mortgage

BXRRGH  Gtatitity -+ --eveveveeeeeee
commercial real estate

EXROPYiRes past-dug e

90 days or more or

on nonaccrual

4. Includes, for example, investments in mutual funds/investment funds, exposures collateralized by securitization exposures or mutual funds, exposures to which the collateral haircut approac
pplied, separate account bank-owned life insurance, and default fund contributions to central counterparties

(Column L) (Column M)

250%° 300%
Amount Amount

400%
Amount

BHCK S405

45Gblumn K - 250% risk weight is not applicable until the March 31, 2018, report date
6. For loans and leases held for sale, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or more or on nonaccrua

(Column N) (Column O)

Allocation by Risk-Weight Category

600% 625%
Amount Amount

BHCK S406

(Column P)

937.5%
Amount

(Column Q) (Column R)

(Column S)

Application of Other Risk-
Weighting Approaches *

Exposure
1250%
Amount

Amount
Amount

BHCK H271

Risk-Weighted

Asset Amount
Amount

BHCK H272

400,000

BHCK H273

256,000

BHCK H274

BHCK H275

BHCK H276

BHCK H277

BHCK H278

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

Dollar Amounts in Thousands

4. Loans and leases held for
sale (continued):
d. All other

FYBASURT leases; net of

unearned income:
a. Residential mortgage

BXPRGH VGtatility -~~~

commercial real estate

EXERPYSites past-due

90 days or mare or on

nonaccrual

d. All other exposures.......

6. LESS: Allowance for loan

and lease losses................

7. Trading assets..........c.c......

8. Allotherassets ®.............
a. Separate account

bank-owned life

SRR Erre e

contributions to central
counterparties................

0 A 0 B 0 0 D o)
ota 0 Ad e
edule o Tota
B 0% % 4%
0 A
Amo Amo Amo Amo Amo
BHCK S431 BHCK S432 BHCK S433 BHCK HJ80 BHCK HJ81
0 0 0 0
BHCK S439 BHCK S440 BHCK H178
852,000 0 0
BHCK S445 BHCK S446 BHCK H179
187,000 0 0
BHCK S449 BHCK S450 BHCK S451 BHCK HJ82 BHCK HJ83
61,000 0 0 0
BHCK S457 BHCK S458 BHCK S459 BHCK HJ84 BHCK HJ85
60,204,000 0 10,866,000 0
BHCX 3123 BHCY 3123
165,000 165,000
BHCK D976 BHCK S466 BHCK D977 BHCK HJ86 BHCK HJ87
5,816,000 5,150,000 24,000 0
BHCK D981 BHCK S469 BHCK D982 BHCK HJ88 BHCK HJ89
48,721,000 23,559,000 2,012,000 0

Allocatlio

BHCK S434 BHCK S435 BHCK S436 BHCK S437
0 0 0 0
BHCK S441 BHCK S442 BHCK S443
0 0 852,000
BHCK H180 BHCK H181 BHCK H182 BHCK S447
0 0 0 187,000
BHCK S452 BHCK S453 BHCK S454 BHCK S455
0 0 0 61,000
BHCK S460 BHCK S461 BHCK S462 BHCK S463
2,048,000 1,272,000 43,773,000 2,245,000
BHCK D978 BHCK D979 BHCK D980 BHCK S467
25,000 31,000 586,000 0
BHCK D983 BHCK D984 BHCK D985 BHCK H185
1,303,000 311,000 18,327,000 52,000

7. For loans and leases, net of unearned income, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or

BRI ERASEYEhd fixed assets; other real estate owned; investments in unconsolidated subsidiaries and associated companies; direct and indirect investments in real estate ventures;

. gible assets; and other assets.
intan

FR Y-9C
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The Bank of New York Mellon Corporation FR Y-9C

Legal Title of Bank Page 52 of 65
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

(Column K) (Column L) (Column M) (Column N) (Column O) (Column P) (Column Q) (Column R) (Column S)
Application of Other Risk-

Allocation by Risk-Weight Category Weighting Approaches °
Exposure Risk-Weighted
250%1° 300% 400% 600% 625% 937.5% 1250% Amount Asset Amount
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount
4. Loans and leases held for
sale (continued):
d. All other

Xposures.
0BRSERa

unearned income:

a. Residential mortgage

BHCK H279 BHCK H280

4.d.

BHCK H281 BHCK H282

BXRRGH Sratility - +veevevveeereeer

BHCK H283 BHCK H284

commercial real estate

EXBAPYSHes past-due-90

5.b.

BHCK H285 BHCK H286

days or more gron

nonaccrual

BHCK H287 BHCK H288

d. All other exposures...................
6. LESS: Allowance for loan
and lease losses.............cccceovene.

BHCK H186 BHCK H290 BHCK H187 BHCK H291 BHCK H292

7. Trading assets.........ccccevvvinirinnne. 0 o 7
BHCK H188 BHCK S470 BHCK S471 BHCK H294 BHCK H295

8. All other assets*? 73,000 167,000 426,000 8.

a. Separate account
BHCK H296 BHCK H297
2,854,000 1,545,000

bank-owned life

E‘ﬁﬁ@ﬂﬁﬁ'fund ...........................

8.a.

BHCK H298 BHCK H299

contributions to central

63,000 113,000, 8.b.
counterparties...........cc.ccocceveennn
9. Includes, for example, investments in mutual funds/investment funds, exposures collateralized by securitization exposures or mutual funds, exposures to which the collateral haircut approach is
APRIBHIMARRRI2S8 (AP ASRLAARKIRBHATR iRskianasi #Rd AefRtdynssantriytions e, central counterparties.
11. For loans and leases, net of unearned income, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or more or on
TONAERIHEL premises and fixed assets; other real estate owned; investments in unconsolidated subsidiaries and associated companies; direct and indirect investments in real estate ventures; intangible
06/2015

assets; and other assets.



The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R—Continued

Part 1l. Risk-Weighted Assets—Continued

Dollar Amounts in Thousands

Securitization Exposures: On-and Off-Balance Sheet

(Column A)
Totals

Amount

(Column B)

Adjustments

to Totals

Reported in
Column A
Amount

(Column Q)
Allocation by
Risk-Weight
Category
1250%
Amount

(Column T)

(Column U)

Total Risk-Weighted Asset
Amount by Calculation
Methodology

SSFA '
Amount

Gross-Up
Amount

9. On-balance sheet securitization exposures: BHCK S475 BHCK S476 BHCK S477 BHCK S478 BHCK S479
. HEld-T0-MALUIILY SECUIMIES. .....c.eiiiiiitiii ittt bbb ettt e et 211,000 211,000 0 92,000 0
BHCK S480 BHCK S481 BHCK S482 BHCK S483 BHCK S484
b. Available-for-sale securities 6,916,000 6,916,000 0 4,641,000 0
BHCK S485 BHCK S486 BHCK S487 BHCK S488 BHCK S489
€. THAGING @SSES....ueiteiiieitiett ettt ettt bbbt bbbt he b et b e bt e bt e bt e bbb et sh b b e bt 0 0 0 0 0
BHCK S490 BHCK S491 BHCK S492 BHCK S493 BHCK S494
d. All other on-balance sheet SeCUritiZation EXPOSUIES...........ciuiiiiiiiiiieieei e et 279,000 269,000 10,000 436,000 0
BHCK S495 BHCK S496 BHCK S497 BHCK S498 BHCK S499
10. Off-balance sheet SECUNtIZAtION EXPOSUIES..........ciiiiiiiiiiiitiete ettt b e 623,000 623,000 0 251,000 0
0] A 0] B 0] 0] D 0 0 0 0 0 0
Ota Ad e
0 edule 010 Allocation by R g atego
Reported
0 e 0% % 4% 0% 0% 0% 00% 0%
Dollar Amounts in Thousands Amo Amo Amo Amo Amo Amo Amo AMmo Amo Amo
11. Total balance sheet BHCT 2170 BHCK S500 BHCK D987 BHCK HJ90 BHCK HJ91 BHCK D988 BHCK D989 BHCK D990 BHCK S503
assets ... 354,815,000 63,380,000 134,757,000 77,103,000 5,469,000 67,454,000 3,085,000

Dollar Amounts in Thousands

11. Total balance sheet

assets ...

13. Simplified Supervisory Formula Approach.
14. For each of columns A through R of item 11, report the sum of items 1 through 9. For item 11, the sum of columns B through R must equal column A.
15. Column K - 250% risk weight is not applicable until the March 31, 2018, report date.

(Column K)

250%"°
Amount

(Column L)

300%

Amount
BHCK S505

(Column M)

(Column N)

(Column O)

Allocation by Risk-Weight Category

400%
Amount
BHCK S506

600%
Amount
BHCK S507

73,000

625%

Amount

(Column P)

937,5%

Amount

(Column Q)

1250%
Amount
BHCK S510

(Column R)
Application of
Other Risk-
Weighting
Approaches

Exposure
Amount
Amount

BHCK H300

10,000

3,484,000

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

(Column A)
Face, Notional | CCF'®
or Other
Amount

Dollar Amounts in Thousands Amount

Derivatives, Off-Balance
Sheet Items, and Other
Items Subject to Risk-
Weighting (Excluding
Securitization
Exposure)*®

12. Financial standby BHCK D991

(Column B)
Credit
Equivalent
Amount®’

Amount

BHCK D992

(Column C)

0%
Amount

BHCK D993

(Column D)

2%
Amount

BHCK HJ92

(Column E)

4%
Amount

BHCK HJ93

letters of credit. 4,391,000
13. Performance standby
letters of credit and

transaction-related BHCK D997

4,391,000

BHCK D998

BHCK D999

contingent items............... 92,000
14. Commercial and
similar letters of credit
with an original
maturity of one year BHCK G606

46,000

BHCK G607

BHCK G608

BHCK HJ94

BHCK HJ95

OF 1ESS.covvveerrreveceeennes 295,000

Retained recourse
15. .
on small business

obligations sold BHCK G612

59,000

BHCK G613

BHCK G614

with recourse..................

16. Credit conversion factor.

17. Column A multiplied by credit conversion factor. For each of items 12 through 21, the sum of columns C through J plus column R must equal column B.
18. All derivatives and off-balance sheet items that are securitization exposures are to be excluded from items 12 through 21 and are to be reported instead in item 10.

(Column F) (Column G)

Allocation by Risk-Weight Category

10% 20%
Amount Amount

BHCK D994

(Column H)

50%
Amount

BHCK D995

(Column I)

100%
Amount

BHCK D996

(Column J)

150%
Amount

BHCK S511

872,000

BHCK G603

158,000

BHCK G604

2,970,000

BHCK G605

391,000

BHCK S512

6,000

BHCK G609

BHCK G610

40,000

BHCK G611

BHCK S513

5,000

BHCK G615

29,000

BHCK G616

14,000

BHCK G617

11,000

BHCK S514

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

Dollar Amounts in Thousands

16. Repo-style
transactions™..............ccoo......
17. All other off-balance
sheet liabilitites.............ccceeue
18. Unused commitments:
(exclude unused
commitments to
asset-backed
commercial paper
conduits):
a. Original maturity of

BNBMHGHP H%?Erity ...........

exceeding one

19. Vhflonditionalty -+
cancelable
COMMItMENtS....ccvevevericiiiene

20. Over-the-counter
derivatives.........ccccocreerinennne

21. Centrally cleared
derivatives..........cccovevveerinennne

22. Unsettled transactions
(failed trades)®.........c.coo.......

19. Credit conversion factor.

20. For items 18.b. and 19, column A multiplied by credit conversion factor.

0 A 0 B 0 0 D 0 0 0 0 0 0
ace, Notiona e
or Othe quivale Allocatio R e ego
Amo Amo
0% % 4% 0% 0% 0% 00% 0%
Amo Amo Amo Amo Amo Amo Amo Amo Amo Amo
BHCK S515 BHCK S516 BHCK S517 BHCK S518 BHCK S519 BHCK S520 BHCK S521 BHCK S522 BHCK S523
33,087,000, 1.0 33,087,000 0 0 0 10,104,000 97,000 22,886,000 0
BHCK G618 BHCK G619 BHCK G620 BHCK G621 BHCK G622 BHCK G623 BHCK S524
0 1.0 0 0 0 0 0 0
BHCK S525 BHCK S526 BHCK S527 BHCK HJ96 BHCK HJ97 BHCK S528 BHCK S529 BHCK S530 BHCK S531
27,525,000 0.2 5,505,000 0 67,000 0 128,000 10,000 5,300,000 0
BHCK G624 BHCK G625 BHCK G626 BHCK HJ98 BHCK HJ99 BHCK G627 BHCK G628 BHCK G629 BHCK S539
23,052,000, 0.5 11,526,000 0 0 0 257,000 153,000 11,062,000 54,000
BHCK S540 BHCK S541
0/ 0.0 0
BHCK S542 BHCK S543 BHCK HKO00 BHCK HKO1 BHCK S544 BHCK S545 BHCK S546 BHCK S547 BHCK S548
9,793,000 2,655,000 0 0 1,140,000 816,000 5,164,000 18,000
BHCK S549 BHCK S550 BHCK S551 BHCK S552 BHCK S554 BHCK S555 BHCK S556 BHCK S557
1,665,000 0 745,000 920,000 0 0 0 0
BHCK H191 BHCK H193 BHCK H194 BHCK H195 BHCK H196 BHCK H197
191,000 163,000 0 0 23,000 0

21. Includes securities purchased under agreements to resell (reverse repos), securities sold under agreements to repurchase (repos), securities borrowed, and securities lent.
22. For item 22, the sum of columns C through Q must equal column A.

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

Dollar Amounts in Thousands

16.

17.

18.

19.

20.

21.

22.

Repo-style

TANSACHONS.......o.ovovecveeeeeese e see s s s snna

All other off-balance

sheet IabIlItItes. ..........cooiiiiii e

Unused commitments:
(exclude unused
commitments to
asset-backed
commercial paper
conduits):

a. Original maturity of

ONE YEAN OF [8SS...uiiiiiiiiiiiite st

b. Original maturity

Unconditionally
cancelable

COMMILMENTS. ...ttt e

Over-the-counter

AEMIVALIVES. ....oviiiiiii e

Centrally cleared

AEMVALIVES. ....oviiiicii e

Unsettled transactions

(aled trAUES)?........oooveeeeeeesceese s

23. Includes, for example, exposures collateralized by securitization exposures or mutual funds and exposures to which the collateral haircut approach is applied
24. Includes securities purchased under agreements to resell (reverse repos), securities sold under agreements to repurchase (repos), securities borrowed, and securities lent.

25. For item 22, the sum of columns C through Q must equal column A.

(Column O) (Column P) (Column Q) (Column R) (Column S)
Application of Other Risk-
Allocation by Risk-Weight Category Weighting Approaches®
Credit Risk-Weighted
625% 937.5% 1250% Equivalent Asset Amount
Amount
Amount Amount Amount Amount Amount
BHCK H301 BHCK H302

BHCK H303 BHCK H304

BHCK H307 BHCK H308

BHCK H309 BHCK H310

BHCK H198 BHCK H199 BHCK H200

4,000 1,000

FR Y-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R—Continued

Part Il. Risk-Weighted Assets—Continued

(Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column J)
Allocation by Risk-Weight Category
0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount

23.

24.
25.

Total assets, derivatives,
off-balance sheet items,
and other items subject
to risk weighting by risk-
weight category (for
each of columns C
through P, sum of items
11 through 22; for

column Q, sum of items BHCK G630 BHCK S558 BHCK S559 BHCK S560 BHCK G631 BHCK G632 BHCK G633 BHCK S561

items 10 through 22).........ccvveiviriiiiieeee e 137,575,000 812,000 89,615,000 114,913,000 3,559,000 23.
Risk WeIght faCOr.......ccuiiiiiiiiiecee e X 0% X 2% X 10% X 20% X 100% X 150% 24.
Risk-weighted assets
by risk-weight
category (for each
column, item 23
multiplied by BHCK G634 BHCK S569 BHCK S570 BHCK S571 BHCK G635 BHCK G636 BHCK G637 BHCK S572

TEEIM 24 0 16,240 36,800 0 17,923,000 3,366,000 114,913,000 5,338,500 25.

FR Y-9C
Page 57 of 65

03/2015



The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R—Continued
Part Il. Risk-Weighted Assets—Continued

(Column K) (Column L) (Column M)
300%

Amount

400%
Amount

250%°°

Dollar Amounts in Thousands Amount

23. Total assets, derivatives,
off-balance sheet items,
and other items subject
to risk weighting by risk-
weight category (for
each of columns C
through P, sum of items
11 through 22; for

column Q, sum of items BHCK S563 BHCK S564

(Column N)

(Column O)

Allocation by Risk-Weight Category

600%
Amount

BHCK S565

625%
Amount

BHCK S566

(Column P)

937.5%
Amount

BHCK S567

(Column Q)

1250%
Amount

BHCK S568

items 10 through 22)..........ccccciiiiiiiiiiiii e

73,000

4,000

11,000

24, Risk WEIGNE fACTOT.........cvevieiiiieiceiiie ettt
25. Risk-weighted assets

by risk-weight category

(for each

column, item 23

multiplied by

X 300% X 400%

X 250%%°

BHCK S574 BHCK S575

X 600%

BHCK S576

X 625%

BHCK S577

X 937.5%

BHCK S578

X 1250%

BHCK S579

TEEIM 24) .t

438,000

25,000

137,500

Dollar Amounts in Thousands

26. Risk-weighted assets for purposes of calculating the allowance for loan and lease losses 1.25 percent threshold..............ccccoociiiiiiiiiiiiie

27. Standardized market-risk weighted assets (applicable only to holding companies that are covered by the market risk capital rules)
28 Risk-weighted assets before deductions for excess allowance of loan and lease losses and allocated risk transfer risk reserve %

29. LESS: EXcess allowance fOr I0AN @nd IEASE I0SSES........uiiuuiiiiriiiiii ittt sttt ettt et e s bt e s bt e sk ek e e ke ek e e ke ekt e bt e bt e 1h e e 1h e e s b e e s b e e bt e ke e ekt e e b e e b e bt e nr e naee

30. LESS: Allocated transfer risk reserve
31. Total risk-weighted assets (item 28 minus items 29 and 30)

26. Column K - 250% risk weight is not applicable until the March 31, 2018, report date
27. Sum of items 2.b. through 20, column S; items 9.a., 9.b., 9.c., 9.d., and 10, columns T and U; item 25, columns C through Q; and item 27 (if applicable)

B Amo

S580 149,993,040
S581 3,225,000
B704 153,179,040
A222 0
3128 0
G641 153,179,040

FR Y-9C
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-R—Continued
Part Il. Risk-Weighted Assets—Continued

Memoranda

Dollar Amounts in Thousands §=1=(8{3¢ ount

6,091,000

1. Current credit exposure across all derivative contracts covered by the regulatory capital rules

With a remaining maturity of
(Column B)
Over one year
through five years
BHCK

(Column A)
One year or less

(Column C)
Over five years

Dollar Amounts in Thousands Amount Amount Amount

2. Notional principal amounts of over-the-counter derivative contracts:

. INEEIESE TALE. ....eouteti ittt bbbkt b e bttt b bbb S582 36,804,000| S583 43,246,000| S584 53,892,000
b. Foreign exchange rate and gold..........cueeiiiiieeiiiie e S585 517,028,000/ S586 5,387,000| S587 2,943,000
c. Credit (investment grade referenNCe aSSEL).......ccuviiiiieiiiiieeeiiie et eee e S588 0| S589 0| S590 0
d. Credit (non-investment grade reference asset)... .4 S591 0| S592 0| S593 0
. B QUILY et bbb r s S594 331,000/ S595 351,000/ S596 0
f. Precious metals (€XCePt gOIA)......couuiieiiiieeeiiiie it e e e e S597 0| S598 0| S599 0
[o T O 3T SO TS UU PO P PRSPPI S600 0| S601 0| S602 0
3. Notional principal amounts of centrally cleared derivative contracts: _
8. INEEIEST TALE.... ittt b bbbttt b e bt e e b e e bt abeen S603 65,062,000/ S604 48,422,000| S605 56,693,000
b. Foreign exchange rate and gold..........cc.eeeiiiireiiiiei i S606 0| S607 0| S608 0
c. Credit (investment grade referenNCe aSSEL).......ccuviiiiieiiiiieeiiiee et eee e S609 0| S610 160,000/ S611 0
d. Credit (non-investment grade reference asset)........cccocvveeviiieeniiee i S612 0| S613 0| S614 0
€. B QUITY et bbbt re s S615 74,000/ S616 34,000| S617 0
f. Precious metals (€XCePt gOIA)......ccuuuiieiiiieiiiiie ettt S618 0| S619 0| S620 0
[0 T O 3T SO USRS P VRSN URURPRION S621 0| S622 0| S623 0
Dollar Amounts in Thousands [|=]5(®4:¢ Amount
4. Standardized market risk-weighted assets attributable to specific risk (included in Schedule HC-R, ItE€M 27)......ccuuiiiiiiieiiiie et see e snneee e S624 879,000

FRY-9C
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Schedule HC-S—Servicing, Securitization, and Asset Sale Activities

Dollar Amounts in Thousands

Securitization Activities
1. Outstanding principal balance of assets

sold and securitized with servicing retained
or with recourse or other seller-provided

credit enhancements.........cccccevvveeeiniiieeviieeene

. 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, or HC-F)...............

b. Subordinated securities and other
residual interests.........coccveeeeeieiiciiiiieeeeeen,
c. Standby letters of credit and other

enhanCemeNnts.......c.ccccoeevvviiieee e

. Reporting institution's unused commitments
to provide liquidity to structures reported in

. Past due loan amounts included in item 1:

a. 30-89 days past due..........cceerieiriieenniennns

b. 90 days or more past due............cccocueeruneene
. 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)

a. Charge-offs.......cccceviiiiiiiniiiieec e

D. RECOVEIES....ceiiiveieeciie e

(Column A)
1-4 Family
Residential
Loans
Amount

BHCK B705

(Column B)
Home
Equity
Lines

Amount

BHCK B706

(Column C)
Credit
Card
Receivables
Amount

BHCK B707

(Column D)
Auto
Loans

Amount

BHCK B708

(Column E)
Other
Consumer
Loans
Amount

BHCK B709

For Federal Reserve Bank Use Only

C.l.

(Column F)
Commercial
and Industrial
Loans
Amount

BHCK B710

C000
(Column G)

All Other Loans,
All Leases, and
All Other Assets

Amount

BHCK B711

99,000

BHCK B712 BHCK B713 BHCK B714 BHCK B715 BHCK B716 BHCK B717 BHCK B718
0 0

BHCK C393 BHCK C394 BHCK C395 BHCK C396 BHCK C397 BHCK C398 BHCK C399
0 0

BHCK C400 BHCK C401 BHCK C402 BHCK C403 BHCK C404 BHCK C405 BHCK C406
0 0

BHCK B726 BHCK B727 BHCK B728 BHCK B729 BHCK B730 BHCK B731 BHCK B732
0 0

BHCK B733 BHCK B734 BHCK B735 BHCK B736 BHCK B737 BHCK B738 BHCK B739
1,000 o

BHCK B740 BHCK B741 BHCK B742 BHCK B743 BHCK B744 BHCK B745 BHCK B746
1,000 0

BHCK B747 BHCK B748 BHCK B749 BHCK B750 BHCK B751 BHCK B752 BHCK B753
0 0|

BHCK B754 | BHCK B755 BHCK B756 BHCK B757 BHCK B758 BHCK B759 BHCK B760
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

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

b. Loans (included in HC-C).........c.cccoriiienieinnnns

7. Pastdue loan amounts includedin
interests reported in item 6.a:

a. 30-89 days past dU€...........ccceerveereenireennenneens

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

8. Charge-offs and recoveries on loan
amounts included in interests reported
in item 6.a (calendar year-to-date):

a. Charge-offS.......ccccevviieiriieeee e

D, RECOVENES.....coeiiiiieiiiie e

For Securitization Facilities Sponsored By
or Otherwise Established By Other
Institutions
9. 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 of credit,
purchased subordinated securities, and
other enhancements...........c.ccociiiiiieenicnene
10. Reporting institution's unused
commitments to provide liquidity to other
institutions' securitization structures.................

Asset Sales
11. Assets sold with recourse or other seller-
provided credit enhancements and not
SECUMLIZE. ..o
12. Maximum amount of credit exposure
arising from recourse or other seller-
provided credit enhancements provided to
assets reported initem 11........cccocoeeeiveeniennnenns

(Column A)
1-4 Family
Residential
Loans
Amount

BHCK B776

(Column B)
Home
Equity
Lines

Amount

BHCK B761

(Column C)
Credit
Card
Receivables
Amount

BHCK B762

BHCK B500

BHCK B501

BHCK B764

BHCK B765

BHCK B767

BHCK B768

BHCK B770

BHCK B771

BHCK B773

BHCK B774

BHCK B777

BHCK B778

(Column D)
Auto
Loans

Amount

BHCK B779

(Column E)
Other
Consumer
Loans
Amount

BHCK B780

(Column F)
Commercial
and Industrial
Loans
Amount

BHCK B763

BHCK B502

BHCK B766

BHCK B769

BHCK B772

BHCK B775

BHCK B781

(Column G)

All Other Loans,
All Leases, and
All Other Assets

Amount

BHCK B782

BHCK B783 BHCK B784 BHCK B785 BHCK B786 BHCK B787 BHCK B788 BHCK B789

0 515,000
BHCK B790 BHCK B791 BHCK B792 BHCK B793 BHCK B794 BHCK B795 BHCK B796

0 0
BHCK B797 BHCK B798 BHCK B799 BHCK B800 BHCK B801 BHCK B802 BHCK B803

0 0
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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 [=]5[®1¢

1. Small business obligations transferred with recourse under Section 208 of the Riegle Community Development and Regulatory
Improvement Act of 1994:

- W OV S c=TaTo [TaTo [ o] g Tl o = U o =1 F= T g Lo T T O PO PP OO PP OTPPN
b. Amount of retained recourse on these obligations as of the FEPOIt AALE............ooii i e

2. Outstanding 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...........ceiiiiiiiiiiiieee e
b. 1-4 family residential mortgages serviced with no recourse or other servicer-provided credit enhanCemMENtS...........c.eeiiiiiiiiiiiiieiiiiee e
C.' OhEr fINANCIAI ASSES™...........eocviveceeseeee ettt s e e e s e e st s e s 2o et e s ee et e e st s e en s s et en s n e e
d. 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end (includes closed-end and

o] o LT =T oo o= g I T TPV U P PP P OURPPRRPP

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 holding COMPANY...........oiiiiiiiiii e
(2) Conduits sponsored by other UNrelated INSHIULIONS. ..........o ittt e et e e sae e e bt e e bt e e beesebeeasbeeeabeeabeeebeeeabeeanbeeanbeesnbeesneaann

b. Unused commitments to provide liquidity to conduit structures:

(1) Conduits sponsored by the bank, a bank affiliate, or the holding COMPANY...........oiiiiiiiii ettt e s

(2) Conduits sponsored by other unrelated inStitutions.............cccocveveeniieneeenne.

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

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

........ B806

........ B808

A249

Amount

0

A250

0

....... B804 0
....... B805 135,000
A591

.......

0

....... B807 0
0

. B809 17,000
Cc407 0

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

exceed $500 million as of the report date or (2) holding companies that on a consolidated basis are credit card specialty holding companies (as defined in the instructions)
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Schedule HC-V—Variable Interest Entities

(Column A)
Securitization

(Column B)
ABCP Conduits
Vehicles
Dollar Amounts in Thousands [|2]5[(®1:¢ Amount

BHCK Amount

1. Assets of consolidated variable interest entities
(VIEs) that can be used only to settle obligations of
consolidated VIEs:

BHCK

(Column C)
Other VIEs

Amount

a. Cash and balances due from depository institutions........ Jos1l 0} J982 0| J983 18,000
b. Held-to-maturity SECUNtIES. ........cveviiiriieiiieieec e Jo84 0} J985 0| J986 0
c. Available-for-sale securities............cccoceeriiiiinennen. ... 3987 400,000/ J988 0| J989 0
d. Securities purchased under agreements to resell............ J990 0} J991 0| J992 0
e. Loans and leases held for sale............c.ccooeveiiiiiiiciienns J993 0| J994 0| J995 0
f. Loans and leases, net of unearned

INCOME.... ittt e
g. Less: Allowance for loan and lease

JOSSES....eecie e J999 0| K001 0| K002 0
h. Trading assets (other than derivatives)..............cccccceeueee. K003 0| K004 0| K005 537,000
i. Derivative trading asSets.........ccccvvveerieiiiiieniieneeneeeee K006 0| K007 0| K008 0
j- Other real estate OWNEM...........cccuervevviieiicieee e s K009 0/ K010 0/KO011 0
k. Other assets K012 0|K013 0| K014 147,000

2. Liabilities of consolidated VIEs for which creditors do
not have recourse to the general credit of the
reporting holding company:

a. Securities sold under agreements to repurchase............. K015 0| K016 0|K017 0
b. Derivative trading liabilities.............ccccviiniiinicee K018 0| K019 0| K020 0
C. Commercial PaPEr........ccccovviiiiieiiieiiie e K021 0| K022 0| K023 0

(exclude commercial Paper)..........cccceevveiiieiiiniieeseeee, K024 368,000/ K025 0| K026 0
e. Other liabilities..........cccovvviriiieeee e

3. All other assets of consolidated VIEs
(not included in items 1.a through 1.k above)...........c.cccccuee.
4. All other liabilities of consolidated VIEs
(not included in items 2.a through 2.e above)
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The Bank of New York Mellon Corporation
Legal Title of Bank

RSSD ID: 3587146

Notes to the Balance Sheet—Predecessor Financial ltems

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

Dollar Amounts in Thousands =izl Amo
1. Average loans and leases (net of unearned iINCOME)............cocuiiiiiiiiiiiii i 3516 0
2. AVETAQE CAMING @SSEIS. ... eiiitiiiuiieiitie ittt st ettt ettt et e s at e e e st e s bt e ettt e bt e e bt e eh et e ab bt e ehe e et e e e bt e aabe st e e esb e e saneenbeeennees 3402 0
3. Average total consolidated assets .1 3368 0
4. AVErage EQUILY CAPITAL.....ccueiitieiti ettt h e bttt ettt 3519 0

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

TEXT BHCK Amount
0000| Sch. HC, item 16, New loan to holding company's ESOP guaranteed
by holding company

0000 750

Notes to the Balance Sheet—Other

Dollar Amounts in Thousands |[2]5[(®1:¢ Amount
1. Outstanding issuances of perpetual preferred stock associated with the U.S. Department
of Treasury Community Development Capital Initiative (CDCI) program included in
Schedule HC, item 23, Perpetual preferred stock and related surplus (for Subchapter S
corporations, outstanding issuances of subordinated debt securities associated with
CDCl included in Schedule HC, item 19.a, Subordinated notes and debentures)

K141 0
2.|5357 5357 0
3. /5358 5358 0
4. 5359 5359 0
5. 5360 5360 0
6. | B027 B027 0
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The Bank of New York Mellon Corporation

Legal Title of Bank
RSSD ID: 3587146

Notes to the Balance Sheet—Other, Continued

7.
8.
9.

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.

Dollar Amounts in Thousands |=15(1:¢ Amount

B028 B028 0
B029 B029 0
B030 B030 0
B031 B031 0
B032 B032 0
B033 B033 0
B034 B034 0
B035 B035 0
B036 B036 0
B037 B037 0
B038 B038 0
B039 B039 0
B040 B040 0
B041 B041 0
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