EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2 12 3

(Barclays Bank PLC)

(Chief Financial Officer)
(Steven Ewart)

E14 5HP 1
(1 Churchill Place, London E14 5HP, United Kingdom)

03-6775-1000

03-6775-1000

300,000,000

10,000

1/42



EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

doooOoood

787,000,000

1,044,000,000

8 26

2,910,000,000

8 26

450,000,000

8 30

300,000,000

100,000,000

769,000,000

3,135,000,000

10 2

100,000,000

10

10 16

480,000,000

11

11 14

500,000,000

12

11 15

2,000,000,000

13

11 18

1,150,000,000

14

11 20

1,877,000,000

15

11 29

635,000,000

16

11 29

955,000,000

17

11 29

1,500,000,000

18

11 29

500,000,000

19

12 6

238,692,096

20

206,820,000

21

1,392,000,000

22

700,000,000

23

500,000,000

24

1 20

500,000,000

25

1 23

300,000,000

26

1 23

823,000,000

27

1 24

1,000,000,000

28

3 12

102,240,000

29

3 13

187,320,000

30

3 19

1,000,000,000

31

3,000,000,000

32

600,000,000

33

4 17

1,294,000,000

34

4 21

187,000,000

35

5 29

800,000,000

36

5 29

5,000,000,000

2/42




37 2 5 29 3,211,000,000
38 2 6 2 2,300,000,000
39 2 6 2 1,000,000,000
40 2 6 5 344,300,000
41 2 6 11 5,000,000,000
42 2 6 12 8,000,000,000
43 2 6 17 103,680,000
44 2 6 18 800,000,000
45 2 6 18 6,964,000,000
46 2 6 19 2,845,000,000
47 2 6 19 422,820,000
48 2 6 26 1,576,000,000
49 2 6 29 1,913,000,000
50 2 6 29 300,000,000
51 2 71 1,000,000,000
52 2 71 248,000,000
53 2 7 2 1,230,000,000
54 2 7 3 5,000,000,000
55 2 7 3 7,000,000,000
56 2 7 3 1,170,000,000
57 2 7 8 250,000,000
58 2 7 15 1,895,000,000
59 2 7 16 4,606,000,000
60 2 7 17 4,868,000,000
61 2 8 20 1,009,000,000
62 2 8 21 328,560,000
63 2 8 21 3,199,000,000
64 2 8 21 3,707,000,000
65 2 8 21 105,360,000
66 2 91 985,000,000
67 2 9 2 99,791,000
68 2 9 2 107,920,000
69 2 9 18 2,667,000,000
70 2 10 15 630,000,000
71 2 11 17 707,000,000
72 2 11 19 250,000,000

3/42

EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OOoooOoood




2 11 20

1,000,000,000

2 11 20

1,259,000,000

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

115,124,503,096

884,875,496,904

4/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

5/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2021 12 29
z
D
300,000,000 300,000,000
100,000
2021 12 29 ( 2
8.00
12 32
@
2020 12 24
2021 3 29 1 2021 6 29 2021 9 29
@
66 27
(©)
2019 6 20
3 2020 12 23
@
@

6/42



(

)

®

1PA

1PA

1PA

publ 1PA
publ
publ CREST
2020 6 18
)
1
2020 6 18

7142

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

®

1PA
IPA
publ
1PA

()

Deed of Covenant



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

ooooOoooo
10
2020 12 3
10
2020 12 23
(Y
10
2020 12 24
2

1

2

3 1933

U.S. Person
3
4 EEA
(©O) 2014/65/EU MiFID 11 40 (1D
(i) EU 2016/97 MIFID 11 4(1) (10)
(iii) 2017/1129/EU
EU No 1286/2014 PRINIPs
PRIIPs
) 2020 12 24
8.00 2021 3 29 2021 6 29 2021 9 29
2,111
2,000
@
360
Y2-Y1 30x  M2-M1 D2-D1

Y1
Y2
M1
M2

360

8/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

D1 31 30

D2 31
D1 29 30
®) 1 3

@

)

)

)

()
2 3 2 3

)
2 .3
2 (3

9/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OoOoOoOodadn
)
2 3 AN E))
)
8
8 8
8
5
2 (3)
@)
3
2
10
®)
17 17
17 17
17 17
O]

10/42



(i) 10
17
(O]
®)
Q)
)
®)
()
2017 2019 2019 12
z
2017 2019
2017 556 452
2018 538 259
2019 461 261

11/42

2020 11

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OO0Oo0oOoOoon
2019 12 2020 11

2019 12 261 375 2020 6 550 440
2020 1 481 437 2020 7 557 501
2020 2 453 393 2020 8 723 624
2020 3 414 201 2020 9 710 634
2020 4 419 311 2020 10 790 699
2020 5 462 426 2020 11 663.5 578.3

2020 11 2020 11 25 2020 11 25
622.1

2019 11 1 2020 11 25

900

800

700 A

600 rj ;

500 A

400 _#‘w ¥ ,VJ“M“’

300 Ny

200

100

0 : : : ; : : : : : : : :
\\Q' {'l-?. '\Q" I‘Lq\ an' bﬁﬁ h?‘ @ “ % q?" \QQ. \,\Q*
& A % B B K O e %
SIS I R P N S N S S SN S R
-:ﬁ} rf-‘-' v 1 v v w | W v w _;1‘5‘.- .{:—

@

@

(b)

12/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oooooooo
@
Q) (1))
Q) i)
60
(The Bank of New York Mellon)
E14 5AL
(One Canada Square, London E14 5AL, United Kingdom)
@
@
(b)
©
(d)
(M 10
) 10

13/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OoOoOoOodadn
©)
@
®
(c) FATCA 1986 871 (m)
FATCA 1471 1474
1471 (b)
(D

30

14/42



©

®

@

(b)

©

©)

14

14

30

10

15/42

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

30

)

30



10
€3]

@

(b)

©

@ O

@

®

(b)

16/42

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



11
€3]
@
2
2
()
()
)
90
12
o

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

21

10

@ )
75 25
Q)
)
)

)

75

17/42



©

)

®

*

®

©

13 1999

14
@

©

@
1 (@)

*

)
(i)

1999

18/42

O

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

1

®



(b)

15
@

)

®

16

17

10

2020 11 26

@

(b)

20

19/42

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

20

20

50

2020 12 24

20/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@
O)
(i)
D)
®
©) O)
(i)

21/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

22142



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

10 100

23/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

15

NYSE MKT LLC

24142



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

Q)

(®)

©

©)

105.00 3

25/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oooooooo
4689.T
z
2020 12 24
70.00 3 2
2020 11 26
5
(1
(i)

26/42



&)

2008/48/EC

27142

Q)

2016 6 8
2014/17/EU

2020 11 26

(b)

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

®)

EU No 2016/1011
EU No 596/2014

@

)]



@
@
2007

(b)

)

() 936

878

28/42

991

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

©

©)

e

@
@
SDRT

1 G (i)
1.5 SDRT

) ( )
D) ( 2008/7/EC) 5 (2)
(i)

1.5 1986
78 4 ORI

)

(i)
D)

@iv)

(b)
97 A
SDRT

() 0.5 SDRT

29/42



(i)

SDRT

©

SDRT

©)

CREST

~ ~
—

)

)

)

SDRT

30/42

0.5

15.315

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

SDRT

0.5

1.5

20.315 (

20.315

20.315



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

17

@

31/42



32/42

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2009
PRA FCA SRR
2014 5 15 EU
2014/59/EU 2018 EU EU
/
SRR

2015 5

33/42



BRRD

EU

EEA

34/42

EEA

EEA

2015 7

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

1986



FCA 2021

LIBOR

35/42

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

LIBOR EURIBOR

EU

LIBOR
LIBOR LIBOR
LIBOR
LIBOR



EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

SONTA SOFR €STR

SONIA  SOFR €STR
SONIA  SOFR €STR

SONIA  SOFR €STR
SONIA  SOFR €STR

LIBOR EURIBOR

forward-looking

backwards-looking
LIBOR EURIBOR

36/42

OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

LIBOR EURIBOR
SONIA  SOFR €STR

2 11 30 2030 12 24
2 12 2 2022
12 23 2 S&P500

1933

37/42



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

The Notes have not been and will not be registered under the United States Securities Act of 1933, as
amended (the “Securities Act”), and may not be offered or sold within the United States or to, or for the
account or benefit of, U.S. persons except 1in certain transactions exempt from the registration
requirements of the Securities Act. Terms used in this paragraph have the meanings given to them by

Regulation S under the Securities Act.
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