Worksheet

Quartety
items should b reported by quarter,and na on  year-to-date basis,
[Please inicate f deposits are 25% or moreof totalabiities
Iterestincome Designation £ ted Automtical
Swilions FRYSC Codes
et nterst ncome by Business Segment: (17) Actal
1 et and Smal Business -
1 Domesti (1) .
1 Creditand charge Cards (10)
1 Mortgages
1 Home Eauity
1€ Retailand SmallBusiness Deposis
¥ the et anc Smal Busines Lenc
6 et sl s 6
2 commercallend
5 nveamentsoning.
Merchant Banking/ rvate Equy.
5 Slesond Traing 8
E rime Brokerage
s 0
& e e
7 nvestment e
b T
9 insurance Services
30 Resrmens Coprte Snefis rducts
1 Corporate /Othe
12 Ontont mmaters!Susiess Segmants 7).
f) -
Non nterst Income by Business Segment: (17)
8 Bt e -
P -
190 :mmdcmmemms(m .
e recitand Charge Cad Interchange Revenues - Gross
140 aver
2 Morigages and Home Equity B
15 Production .
16 ains/[osses) on el (18)
10 Other
i Servcing -
10 Servicing & Ancilry Fees
1k SR Amordzaton (20)
w performance 19)21)
1am otner
an Waranties contrarevenue)(12)
10 Retai and Smll Business Deposi -
e st [ —
0 oebit
18 Other
s Othr Rt vl s enting
BT et and sl s 6
15 Commercaltending
6 i 8
164 Advisory
168 Equity Captal Markets
16 Debt Capital Markets
160 Syndicated Corporate Lending
17 MerchantSanking/ Privae Equity -
7 NetInvestment Mark to-Market
e Management Fees
17 Other
18 Salesand Tracng -
18 Eauites .
188 Commission and Fees
18c Other (23)
180 Fised Income. -
156 Rotes
18 credit
156 ot
14 Commort -
1 Domm\ismn andFees
18
180 i ke 8
18 Commission an Fees
it Other
B e ey -
198 Asset Maagern
198 e regemens v ki
20 Investment Servces -
208 Assetsenicing 5
208 SecurtesLending
200 otner
20 Issuer Senices
206 otner
a Teysevkes
2 Insurance Servies
5 Rerement/Coporate Beneis Prducts
2 Corporate Other
25 Optional mmaterialBusiness Segments (7).
% 5
77 ot Revenues -
Bxpense:
28 Compensation Expense -
4 salry 19)
20 Benefis(aa)
2 Commisions (6)
20 e Based Compensation
256 sh Variabie Pay
25 Operational isk Expense (8)
0 arantes (12)
51 o ond i sndes oensts)
32 Expenses ofPromisesand Fixs aucrazs7
3 amorisionperseand msient s for Othr g Asts BHcrc2s2
u eting Eper -
San " Damest rt nd ChrgeCord arkeingperse OKISY)
e omer
35 Other Real Estate Owned Expense
%
37 Other NonnterestExpenseld)
% 5
arcraozs-
BHcRa075 -
BrCRAI3 BHOKC2
» 16.tne nem 440
w
41 Gooduil imgaiment Bcrcass
22 Los resuling from trading shock exercise (f applicabie)2¢) (25 B
Footnote to the PPN Projections
o Amoum heid et 49 of o FPRRNTWoTaheet T ameted
(8) Excludes Goodwil impairment included n e 41
without further beakout:
() oy definion,
©
o
®
Penltes nthisne tem and not ny othr terrs.
9 it segments from whichftem was excuded:
(w0
(12) Applies to e tems 14-1F; US nd Puerto fico nly.
)
a5 applcabe,
)
(14) Do ot eportstock based and cash vriabe pay compensation here.
) ndfor .
base acrossthespectrum of marketing nd acvertsing meclus.
(16) Reveres rom regions outside the U and Puerto Rico
)
) o hihe
intent o el i

fair valuechanges.

upon sal o the loan.

)

)
(22)ncloe MSR changes under both F¥ and LOCOM accounting methads
@)

) Tra

@)
25) st segmens from which tem was exciuded:

a0
@)

Net nterest Income agrees between worksheets A



PPNR Net Interest Income

complete this worksheet. BHCs to complete non shaded cells only; all shaded cells with embedded formulas will self populate.
Quarterly items should be reported by quarter, and not on a year-to-date bass

[Please indicate on PPNR Submission Worksheet if deposits are 25% or more of total libilities

Net Designation Field - Populated
Actual
AverageAsset Balances ($Millions) (1) PQ1
1 First Lien Residential Mortgages (in Domestic Offices)
2 Second / Junior Lien Residential Mortgages (in Domestic Offices) -
24 Closed-End Junior Liens
28 Home Equity Lines Of Credit (HELOCs)
3 €&l Loans (7)
4 CRE Loans (in Domestic Offices)
5 Credit Cards
6 Other Consumer -
6A Auto Loans
68 Student Loans
6C Other, incl. loans backed by securities (non-purpose lending)
7 Real Estate Loans (Not in Domestic Offices) -
7A Residential Mortgages (First and Second Lien)
78 Other
8 Other Loans & Leases (10)
9 Nonaccrual Loans (5)
10 Securities (AFS and HTM) - Treasuries and Agency Debentures
11 Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)
12 Securities (AFS and HTM) - Other
13 Trading Assets
1 neposns with Banks & Other
15 Otherlnterest/Dividend Bearing Assets (2)
16 OtherAssets
17 ToulA B
Average Rates Earned (%) (9)
18 First Lien Residential Mortgages (in Domestic Offices)
19 Second /Junior Lien Residential Mortgages (in Domestic Offices)
19A Closed-End Junior Liens
198 HELOCs
20 c&lloans(7)
21 CRELoans (in Domestic Offices)
22 creditCards
23 Other Consumer
EEN Auto Loans
238 Student Loans
23¢ Other, incl. loans backed by securities (non-purpose lending)
24 RealEstate Loans (Not in Domestic Offices)
24 Residential Mortgages (First and Second Lien)
28 Other
25 OtherLoans & Leases
2 Nonaccrual Loans (5)
27 Securities (AFS and HTM) - Treasuries and Agency Debentures
28 Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs)
29 Securities (AFS and HTM) - Other
30 Trading Assets
31 Deposits with Banks & Other
32 Other Interest/Dividend Bearing Assets
33 Totl -
Average Liability Balances ($Millions)
34 Deposits-Domestic (6) -
34A Non-Interest-Bearing Demand
348 Money Market Accounts
34C Savings
34D NOW, ATS, and other Transaction Accounts
34€ Time Deposits
35 Deposits-Foreign (6) -
35A Foreign Deposits
358 Foreign Deposits-Time
36 Fed Funds, Repos, & Other Short Term Borrowing -
36A Fed Funds
368 Repos
36C Other Short Term Borrowing (11)
37 Trading Liabilities
38
Notes Payable to Trusts Issuing Trust Preferred
Securities (TruPS) and TruP Issued by Consolidated Special Purpose Enti
39 Other Interest-Bearing Liabilities (3)(11)
40 OtherLial
41___Total Average i -
Average Liability Rates (%) (9)
a2 Deposits-Domestic (6)
428 Non-Interest-Bearing Demand (8) 0.0%
428 Money Market Accounts
a2 Savings
Negotiable Order of Withdrawal (NOW), Automatic Transfer Service (ATS), and
420 other Transaction Accounts
a2 Time Deposits
43 Deposits-Foreign (6)
43A Foreign Deposits
438 Foreign Deposits-Time
44 Fed Funds, Repos, & Other Short Term Borrowing
44n Fed Funds
448 Repos
aac Other Short Term Borrowing
45 Trading Liabilities
6 inated Notes Payable to idated Trusts Issuing TruPS and TruPs
Issued by Consolidated Special Purpose Entities
47 OtherInterest-Bearing Li
28 Total -
49 Total Net (@) -
Footnotes to the Net Worksheet
(1) Exclude nonaccrual loans from lines 1-8, reporting these balances in item 9. Include purchased credit impaired loans.

(2)  Break out and explain nature of signif

ant items included in Other Interest/Dividend Bearing Assets such that no more_than 5%

(3) Break out and explain nature of signif

ant items included in All Other Interest Bearing Liabilities Balances such that no more the

(@) Amount should equal item 13 of the PPNR Submission Worksheet.

() Institutions are to provide additional details within the supporting documentation; the composition of the non-accrual loans by |
(6) A sum of average domestic and foreign deposits should be equal to a sum of average BHDM6631, BHDM6636, BHFN6631, and B
(7)  Report C&I Graded, Small Business (Scored/Delinquency Managed), Corporate Card, Business Card

(8) Rates are equal to zero by definition.

(9) Al rates are annualized.

(10) Include loans secured by farmland here (BHDM1420) and other loans not accounted for in the other categories.

(12) A Sum of line items 35C and 38 equals a sum of BHCK3190, BHCKAO62, and interest-bearing liabilties reported in BHCK2750; line

Are Other Average Interest-Bearing Asset Balances more than 5% of Total Average

N/A
Interest-Bearing Asset Balances? /

Are Other Average Deposit and Interest-Bearing Non-Deposit Liability Balances more
than 5% of Total Average Interest-Bearing Liability Balances?
Are Other Average Interest-Bearing Asset Balances more than 5% of Total Average Interest-Bearing Asset Balanci N/A

N/A

Are Other Average Deposit and Interest-Bearing Non-Deposit Liability Balances more

N/A
than 5% of Total Average Interest-Bearing Liability Balances? /
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PPNR Metrics Worksheet

populate.
FRYSC Codes Units
A, Metrics by Business Segment/Line (9)
Retail and Small Business Segment
Domestic (24)
Credit and Charge Cards
al Open Accounts — End of Period "
Credit and Charge Card Purchase Volume $Millions
Credit and Charge Card Rewards/Partner Sharing Expense (23) (34) $wilions
Mortgages and Home Equity
Average Third-Party Residential Mortgages Serviced (3) $wilions
Residential Mortgage Originations Industry Market Size ~ Volume (25) SMillons
BHCKFO70+BHCKFO71+BH.
Mortgages and Home Equity Sold during the quarter (26) OMF674BHOMFS7S SMilions
Servicing Expenses (8) $wilions
Retoil and Small Business Deposits
‘Total Open Checking and Money Market Accounts — End of Period (31) "
Debit Card Purchase Transactions "
International Retail and Small Business (12)
Credit Card Revenues (1) SMillons
Investment Banking Segment
‘Number of Employees (15) "
Compensation - Total (8) $wilions
Stock Based Compensation and Cash Variable Pay (8) SMillons
Advisory
Deal Volume. $Millions
Industry Market Size - Fees $wilions
Industry Market Size - Completed Deal Volume. $Millons
Backiog (30) $wilions
Equity Capital Markets
I Volume $wilions
Industry Market Size - Fees $Millons
Industry Market Size - Volume $wilions
Debt Capital Markets
1 Volume $wilions
Industry Market Size - Fees $Millons
Industry Market Size - Volume $wilions
Syndicated Lending
Volume. $wilions
Industry Market Size - Fees $Millons
Industry Market Size - Volume $wilions
Merchant Banking / Private Equity.
AUM (10) $wilions
Sales and Trading Segment
‘Number of Employees (15) "
Total Proprietary Trading Revenue SMillons
Compensation - Total (8) $wilions
Stock Based Compensation and Cash Variable Pay (8) SMillons
Equities
Average Asset Balance $Millions
Fired income
Average Asset Balance $Millions
Commodities
Average Asset Balance $Millions
prime Brokeroge
Average Client Balances (13) SMillons
Transaction Volume. $wilions
Investment Management Segment
Asset Management
AUM - Total (10) $wilions
AUM - Equities SMillons
AUM - Fixed Income. $wilions
AUM - Other $Millons
Net Inflows/Outflows $wilions
Wealth Management/Private Banking
A tal (10) $wilions
AUM - Equities $Millons
AUM - Fixed Income. $wilions
UM - Other $Millons
Net Inflows/Outflows $wilions
Number of Financial Advisors (11) "
Investment Services Segment
Asset Servicing
Assets under Custody and Administration $wilions
Isuer Services
Corporate Trust Deals Administered "
B. Firm Wide Metrics: PPNR Projections Worksheet
Number of Employees BHCKA150 "
Revenues - International $wilions
Revenues - APAC (2) (16) SMillons
Revenues - EMEA(2) (17) $wilions
Revenues - LatAm (2) (18) SMillons
Revenues - Canada 2) $wilions
evenues - Domestic $Millons
Severance Costs (1 $wilions
Colateral Underlying Operating Leases for Which the Bankis the Lessor (22) SMillons
A $wilions
$Millons
OREO Balance BHOK2150 $wilions
Commercial $Millons
Residential $wilions
nd $Millons
Non-Recurring PPNR ltems (32) $wilions
‘Trading Revenue BHCKA220 $wilions
Net Gains/(Losses) on Sales of Other Real Estate Owned (1) BHCK8S61 $Millions
< Firm
Carrying Value of Purchased Credit Impaired (PCI) Loans BHCKCT80 $wilions
N f discount on PCIL SMillons
Loans Held for Sale - i $wilions
Loans Held for Liens in %
‘Quarter End Weighted Average Life of Assets (4) (6
First Lien Residential Mortgages (in Domestic Offices) (33) months
Closed-£nd Junior Residential Liens (in Domestic Offices) months
Home Equity Lines Of Credit (HELOCS) months
&l Loans. months
CRE Loans (in Domestic Offices) months
Credit Cards months
Auto Loans months
Student Loans months
I 0 months
Not months
Other Real Estate Loans (Not in Domestic Offices) months
Other Loans & Leases months
d HTM) - Tr d months
Securities (AFS and HTM) - Agency RMBS (both CMOs and pass-throughs) months
Securities (AFS and HTM) - Other months
Trading Assets months
Al Other Earning Assets months
Quarter End Weighted Average Life of izbilities (4) (6)
Domestic Deposits - Time months
Foreign DepositsTime months
Fed Funds months
Repos months
Other Short Term Borrowing months
‘Trading Liabilities months
Subordinated Notes Payable to Unconsolidated Trusts ssuing TruPS and TruPs Issued by
Consolidated Special Purpose Entites months
Al Other Interest Bearing Liabities months
(s)
Money Market Accounts basis points
Savings basis points
NOW, ATS, and other Transaction Accounts basis points
“Time Deposits basis points
Average Forelgn Betaina ! ' 5)
Foreign Deposits basis points
Foreign Deposits-Time basis points

New Domestic Business Pricing for Time Deposits (27)
Curve (if multple terms assumed) (

Index rate (f single term assumed) (29)

Spread relative to the Index Rate (basis points) (29)

basis points

- and not on a year-to-d

Actual
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Footn

w Tl quarters, but 7 Total Retailand
Small of the last four d

@ the total f the last four

0] i

(@) The Weighted the impact of new well faults,
based on the expected ! [ for all positions

po the WAL ,

which would ts. The WAL for the FR Y-14Q disclosures should reflect the spot balance sheet

position for each time period. For the FR ¥-14A, given that t covers forecasted time periods, the WAL should be forward-looking which incorporates the changes t0 the projected WAL,
including new business actviy.

) the maj cap, floor, or zero.
asa of the betas of with an as-of date equal to the reporting date.

©)

o o line item

(8) Include both direct and allocated expenses.

(9) “Metrics by correspond 3 of
standardized Only line items with " . 3

all thr tems are BHC specifc
(10) Assetsunder Management
(1) rovidea

business .
(12) egions outide the US and Puerto ico

& financial adh the

(14) Ustitems

(15)  Full-time equivalent employees at end of current period (BHCKA150) for a given segment only.

) (incl. lia,

(17) Europe, Middle East, and Africa

(18)  Latin America,including Mexico.
) Liste

(19) fons Worksheet that include this item if any:
(20) Lista: jections Worksheet that include this item if any:
(1) Lsta: jections Worksheet that include this item if any:
(22) Refers

vac ,item 13 perating
(23) expenses.

(26)  Applies to line tems 1-9; US and Puerto Rico only.
(25) Total domestic mortgages originated during the quarter.

(26) FRY-9C name is "Residential . " thi d it line.
(27) Newsb Given
maturity, all
(28) The term "curve” refers to the reference rate used to price time deposits, d ,
y .
(@) e,
the curve.
(30) based on i should be the
BHCs latest backlog estimate,
31 h Huded in this | ‘ of Withdrawal, hecking, Non M
Market Savings, etc)
(32) non-recurring. PNR. Also indicate
(@ Non
$ Million
$ Million
$ Million
$ Million
$ Million
$Million
$ Million
()
$ Million
$Million
$ Million
$ Million
$ Million
$Million
$ Million

(33) For WAL, exclude from the reported number Loans Held For Sale.

Dointernational revenues exceed 5% of total revenues? A




