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2016 EU-wide Transparency Exercise

Capital
Barclays Plc
As of As of
COREP CO on
i eum, o T COREP CODE REGULATION
OWN FUNDS 90,643 82,793 |c01.00 (010,c010) Avices 4(118) and 72 of CRR
COMMON EQUITY et of deductions and after appl ansitiona
COMMON EQUITY TIER 1 CAPITAL (net of deductions and after applying transitional 55500 51250 |c0100 coz0010) et 50 of
adjustments)
I,yij[:;::\ﬂ:v;ir:menla eligible as CETL Capital (including share premium and net own capital 2033 26272 |6 0100 Gos0orey e 25t pont 0 a9, 27 1020, 350 ot ) 42 R
Retained earnings 41410 36,164 [c01.00 (130,010 Artices 26(1) point (0, 26(2) and 36 () ponts (a) and () of CRR
mulated other comprehensive income 1204 5705 |c 0100 (150.c010) Artices 4(100), 26(1) point (¢) and 36 (1) point () of CRR
Other Reserves 1,037 913 [c01.00 (200,010 Artices 4(117) and 26(1) point () o CRR
Funds for general banking ri o 0 [coLoo (210010) Artices 4(112), 2601 point () and 36 () pont () of CRR
finority interest given re : 1,205 1,817 |c 0100 (230.c010) Arice 84 of CRR
Adjustments to CETL due to prudential fiters 3,687 6,431 |c01.00 (250,c010) Artices 32 t0 35 of and 36 (1) point () of CRR
(9 Intangible assets (including Goodwill 11219 -10,348  [C 0100 (1300,0010) + € 01.00 (340,c010) | Artices 4(113), 36(1) point (5 and 37 of CAR. Arice 4(115), 36 point () and 37 point (3) of CCR
(s o e oy e o e o tempoay e oot a5 811 |covon carocoiny s 350 pont (€ 30 o R
(9 IRB shortfall of credit sk adjustments to expected los: 1,850 1,784 |c01.00 (as0.c010) Artices 35(1) point (¢, 40 and 159 of CRR
(9 Defined benefit pension fund assets 038 247 [c o100 as0.c010) Arices 4(109), 36(1) point () and 41 of CRR
I cross holdings in CET1 Capital o 0 [coLoo (aaocoi0) Arices 4(122), 36(1) point (9 and 44 of CRR
ction from AT items over AT Capital o 0 [coLoo (asocoi0) Artice 35(1) point () of CRR
€ 01.00 (1450.6010) + C 01.00 (1450.c010) +| - Artices 4(38), 36(1) pont () () and 89 to 81 of CRR; Artices 38(1) point (9 (), 243(1) poit (o),
(-) Deductions related to assets which can alternatively be subject to a 1.2 o 0 |C 0100 1470.c010) + 0100 r471,c010)+ | 284(1) poin (5) an 258 of CRR; Arices 35(1) poit ) (i) and 379(3) of CRR; Artices 38(1) pint )
C 0200 ra72.c010) () and 153(8) of CAR and Artices 36(1) pont k) (1) and 155(4) of CRR.
Of which: from securitisation positions (-) o 0 [coLoo @asocoin) Artices 35(1) point (K i), 243(1) point (5, 244(3) pont () and 258 of CRR
(9 Holdings of CETA capital instruments of financial sector entiies where the institiution does not
e o 0 [coLoo (asocoin) Artices 4(27), 36(1) point (h); 43 t0 46, 49 (2) and (3) and 78 of CRR
OWN
DU FURNDE (9 Deductible DTAS that rely on future profitability and arise from temporary differences 0 0 |co1.00 ras0,co10) Articles 36(1) point (c) and 38; Articles 48(1) point (2) and 48(2) of CRR
Transitional period
(- Holdings of CET capital instruments of financial sector entities where the institiution has a o o |coro0 Gsooconny e (27 360 pi (43,5 47 48 pot (5 450t 9 79 of
significant investment
() Amount exceding the 17.65% threshold o 0 [coLoo Gs10010) Arice 48 of CRR
(9 Additional deductions of CETL Capital du to Article 3 CRR o 0 [coLooszacoi0) Arice 3 CRR
CET1 capital elements or deductions - other o 0 [coLoo Gsz9.c010) .
Transitional adjustments o 0 [cariieeritseirize E
Transitional adjustments due to grandfathered CET Capital instruments (+/-) o 0 [coLoo (zz0c010) Artices 483(1) to (3, and 484 10 487 of CRR
Transitional adjustments due to additional minority interests (+/-) o 0 [coLoo (ze0c010) Artices 479 and 480 of CRR
Other transitional adjustments to CET1. Capital (+/-) o 0 [coLoo (s20.010) Artices 469 o 472, 478 and 481 of CRR
ADDITIONAL TIER 1 CAPITAL (net of deductions and after transitional adjustments) 16,205 13,392 [c01.00 (530,010 Arice 61 of CRR
Additional Tier 1 Capital instruments 7.402 6,762 |c 01.00 (1540.c010) + C 01.00 (1570.c010)
(2 Excess deduction from T2 items over T2 capital o 0 [coLoo (7200100
€ 01.00 1690.c010) + C 01.00 (700,c010) +
Other Additional Tier 1 Capital components and deductions o 0 |c o100 (720c010) + C 01.00 (740,c010)
.+ C01.00 (744,c010) + C 01.00 (748,c010)
e — <tments ¢ 01.00 (1660.6010) + C 01,00 (1680,0010) +
Additional Tier 1 transitional adjustments 8.803 6620 [20100 ooty
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 71,713 64,641 |c01.00 (015,010) Arice 25 of CRR
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 18,930 18,151 [c01.00 (750,010 Artice 71 of CRR
Tier 2 Capital instruments 21,707 19919 [c01.00 (760.010) + € 01.00 r850.c010)
€ 01.00 (1910.6010) + C 01.00 (1920,c010) +
. P i 4 |cor00 530010+ C 0300 (940,010 +
Other Tier 2 Capital components and deduction: 4 T Fer e eeieer Doyl batuserion
€ 0200 (1974.c010) + C 0200 (1978.c010)
T — ; B ¢ 01.00 (1660.6010) + C 01,00 (1900,c010) +
Tier 2 transitional adjustments 2774 1764 (20100 Soe i)
TOTAL RISK EXPOSURE AMOUNT 488,207 442946  [c02.00 (010,010 Artices 92(3), 95,96 and 98 of CRR
OWN FUNDS
REQUIREMENTS
Of which: Transitional adjustments included o 0 [coso1 (or0;c040)
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 11.379% 11579% [cas () -
APITAL RATIOS (%
e EEED TIER 1 CAPITAL RATIO (transitional period) 14.69% 14.59% [cas (3} E
Transitional period
TOTAL CAPITAL RATIO (transitional period) 18.56% 18.69% [ca3 (5) E
CET1 Capital . [A1-A113-A1. 21+ MINA2+A 1.13-
COMMON EQUITY TIER 1 CAPITA a e -~
e Q IER 1 CAPITAL (fully loaded) 55,500 51,250 [ s oo
[ o . .
'EL}";?‘?;'LO ) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 11.37% 11579% [iDave-8.11 -

Capital



.E,: g 2016 EU-wide Transparency Exercise

AUTHORITY

Risk exposure amounts

Barclays Plc

as of 31/12/2015 as of 30/06/2016
(mln EUR)

Risk exposure amounts for credit risk 359,228 333,052
Risk exposure amount for securitisation and re-securitisations in the banking book 4,863 3,220
Risk exposure amount for contributions to the default fund of a CCP 1,488 1,589
Risk exposure amount Other credit risk 352,877 328,243

Risk exposure amount for position, foreign exchange and commaodities (Market risk) 35,797 31,770
of which: Risk exposure amount for securitisation and re-securitisations in the trading book® 1,671 1,136

Risk exposure amount for Credit Valuation Adjustment 15,356 9,497

Risk exposure amount for operational risk 77,199 68,554

Other risk exposure amounts 717 73

Total Risk Exposure Amount 488,297 442,946

® May include hedges, which are not securitisation positions, as per Article 338.3 of CRR

RWA



R o 2016 EU-wide Transparency Exercise
P&L
Barclays Plc

AUTHORITY

As of
(i EUR) As of 31/12/2015 30/06/2016

Interest income 23,358 8,017
Of which debt securities income 1,763 560
Of which loans and advances income 20,863 7,297

Interest expenses 6,406 1,736
(Of which deposits expenses) 1,512 599
(Of which debt securities issued expenses) 2,318 638

(Expenses on share capital repayable on demand) 0 0

Dividend income 11 5

Net Fee and commission income 10,789 3,991

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial 325 953

assets, net

Gains or (-) losses on financial assets and liabilities held for trading, net 3,735 2,126

Gains or (-) losses on financial assets and liabilities designated at fair value through profit or loss, net 1,401 -122

Gains or (-) losses from hedge accounting, net 109 42

Exchange differences [gain or (-) loss], net 0 0

Net other operating income /(expenses) 12 -272

TOTAL OPERATING INCOME, NET 33,333 13,003

(Administrative expenses) 19,313 7,219

(Depreciation) 1,589 657

(Provisions or (-) reversal of provisions) 6,057 1,073
(Commitments and guarantees given) -17 -2
(Other provisions) 6,074 1,075

Of which pending legal issues and tax litigation®
Of which restructuring* | e8]

(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss) 2,905 1,124
(Loans and receivables) 2,881 1,123
(Held to maturity investments, AFS assets and financial assets measured at cost) 24 1

(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets) 345 100
(of which Goodwill) 139 0

Negative goodwill recognised in profit or loss 0 0

Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates 197 220

Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations -846 -534

PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS 2,474 2,516

PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS 568 1,689

Profit or (-) loss after tax from discontinued operations 0 343

PROFIT OR (-) LOSS FOR THE YEAR 568 2,033
Of which attributable to owners of the parent -293 1,641

Information available only as of end of the year

P&L



Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Equities
Of which: General risk
Of which: S

Commodities risk
Total

SA
As of

31/12/2015 30/06/2016

TOTAL RISK
EXPOSURE
AMOUNT

TOTAL RISK
EXPOSURE
AMOUNT

9,051 7,077
2,743 903
6,307 6,174
4,977 5,794
390 580
2,764 3,128
274 371

0 0

M
As of 31/12/2015

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

STRESSED VaR (Memorandum

VaR (Memorandum item) Ttem)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
'WORKING DAYS
(VaRavg)

12 WEEKS
AVERAGE
MEASURE

LATEST

PREVIOUS WVAILABLE

DAY (VaRt-1)

A
(SVaRt-1)

14,301 13,242

LAST
MEASURE

2016 EU-wide Transparency Exercise
Market Risk
Barclays Plc

ALL PRICE RISKS CAPITAL »
e VaR (Memorandum item)

TOTAL RISK
ExPOSURE  MULTIPLICATION

FACTOR (mc) x
LAST ISR AVERAGE OF
MEASURE PREVIOUS 60
'WORKING DAYS
(VaRavg)

12 WEEKS
FLOOR AVERAGE
EASURE

PREVIOUS
DAY (VaRt-1)

M
As of 30/06/2016

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL
CHARGE FOR CTP

STRESSED VaR (Memorandum
item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

12 WEEKS
AVERAGE
MEASURE

12 WEEKS
FLOOR AVERAGE
ASURE

LATEST
AVAILABLE
(SVaRt-1)

LAST

LAST
MEASURE MEASURE

21,496

TOTAL RISK
EXPOSURE
AMOUNT

Market Risk



E - 2016 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Barclays Plc

Standardised Approach

Value

Risk exp adjustments and

mount
provisions provision:

(min EUR._96)
governments or central bank

Regional governments or local authorities

Publi it

Multilateral Development Bank

Inter

Institution:

orate
of which: S

Consolidated data |& operty
3

Items associated with particularly high risk
Covered
I credit assessment

Securitisation

Other exposures 2,952 2952 666

Standardised Total 611,128 | 321,791 109804
. is reported effect due to credit or credit ris mitigation techniques (e.g. substitution effects).

4,265 4,265
658,656 | 334,920 101,729

Standardis:

As of 31/12/2015

e salt original e re Jalu
€ adjustments and Origina sy

r
= Exposure amount

Risk expos
Exposure’ v amount

(i EUR,
entral governments or central bank: 36,411 35,749
Regional governments or local authoriti 149 58 105 30

sector entities 19
Multilateral Development Bank: 0 0 )
International Organisations 0
Institutions 7,996
orporates 16,935

o SME

UNITED KINGDOM [ R Lot a R i e
o SME
Exposures in default
Item: ated with particularly high
overed bonds

2,411 2411
a 734
e B . & reported efectdus to crect orcrecit sk mitgaton technIqUES (9. ubstHution effect).
© Total value adjustments and provions per county of counterparty does not incluce Securistisation exposures

| 375 | 3755 | 622 |

o

Standardised Approach

Value Value
Original Risk exposure i ol Original Exposure  Risk exposure i oot g
ount /alt nount
provision: provision:
(min EUR, %)
Central governments or
Regional governments or local authorities
Public sector entities
Multilateral Development Bank
nal Organisations

UNITED STATES e property

aims on institutions and corporates assessment
ments undertakin

itisation
Other exposures.
Standardised Total
ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).
 Total value adjustments and provisions per country of counterparty does not include Securistsation expostires

Standardised Approach

Value Value

original Risk exposure Original Exposure  Risk exposure
J REses ustments and S oSl BKExE djustments and
int xposure’ al nount

provision: provision:

Central governments or
Regional governments or local authorities
Public sector entities
Multilateral Development Bank

nal Organisations

CAYMAN ISLANDS

aims on institutions and corporates assessment
ments under

Equit
Securitisation
Other exposures.
Standardised Total
ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).
 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostrres

CreditRisk_STA_a



2016 EU-wide Transparency Exercise

Credit Risk - Standardised Approach
Barclays Plc

Standardised Approach

Value
original osure  Risk exposure
2 0 [RECT ustments and
xposure’ Value! amount xposure valt amount
provision:

original Exposure  Risk exposure

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

SOUTH AFRICA  EStR R —
- e

res in default
associated with particularly high risk
ds
aims on institutions and corporates with a ST credit assessment
ive in U

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostires

Standardised Approach

Value
original
ustments and S

ure’ value* amount xposure
provision:

original osure  Risk exposure

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

GERMANY [ EurhacHiR————
e

res in default
associated with particularly high risk
ds
aims on institutions and corporates with a ST credit assessment
ive inves U

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostrres

Standardised Approach

Value
original
ustments and S

ure’ value* amount xposure
provision:

original osure  Risk exposure

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

FRANCE B e RN Y O
e

res in default
associated with particularly high risk
ds
aims on institutions and corporates with a ST credit assessment
ive inves U

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostires

Standardised Approach

Value
original osure  Risk exposure
2 0 [RECT ustments and
xposure’ Value! amount xposure valt amount
provision:

original Exposure  Risk exposure

Central governments or central bank:
Regional governments or local authorities

Public sector entities
Multilateral Development Bank
International Organisations
Institution:

operty

Items associated with particularly high risk

red bonds

aims on institutions and corporates with a ST credit assessment
ive inves U

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Securistsation expostrres

CreditRisk_STA_a



2016 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Barclays Plc

Standardised Approach

Value
original osure  Risk exposure
Origl REses ustments and

Original
ure’ value* amount S

provision:

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

8ocoocoo

2

o8n ¥R

SWITZERLAND [ —"
e

res in default
associated with particularly high risk
ds
aims on institutions and corporates with a ST credit assessment
ive inves cIu;

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostires

Standardised Approach

original Exposure  Risk exposure
Origl REses ustments and

Original
ure’ value* amount S

provision:

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

VIRGIN ISLANDS,
BRITISH

aims on institutions and corporates with a ST credit assessment
ive inves cIv)

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostrres

Standardised Approach

Value

;] tments and

ure’ Value! amount xposure al amount
provision:

original osure  Risk exposure Original Exposure  Risk exposure

Central governments or central bank:
Regional governments or local authorities
Public sector entities

Multilateral Development Bank
International Organisations

Institution:

LUXEMBOURG [ "
e

res in default
associated with particularly high risk
ds
aims on institutions and corporates with a ST credit assessment
ive inves U

xposures
Standardised Total®

- ke Expe . is reported before. any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substtution effects).

 Total value adjustments and provisions per country of counterparty does not include Secuistsation expostires

CreditRisk_STA_a



(min EUR, %)

Consolidated data
alitying Revolving

- Other Retail

a il -

ai F Which: SVE

2016 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Barclays Plc
1RB Appr
As of 31/12/2015
Risk exposure amount Value Original Exposure®
adjustment:

and provi T
defaulted

Original Exposure®

Of which: which
defaulted defaulted

or credit risk

(min EUR, 36)
nd central government

hich: Specialised Lending
hich: SME

cured on real estate property
Retal tate property

Retal

UNITED KINGDOM Secured on real estate property - Of
Qualifying Revolving
Other Retail - Of
Other Retai -

Other non eredit-obligation assets

IRB Total

IRB Approach

al Exposure’ ure amount Value Original Exposure®

Exposure
value!
hich:

of which of
defaulted

ot
defaulted defaulted

hich: SME
Which: non-SME

(min EUR, %)

UNITED STATES d on real es
ialifying Revolving
el - Of Which: SVE
f Which: non-SME

IRB Approac

As of 31/12/2015

Risk exposure amount Value Original Exposure*
adjustments
and provi

iginal Exposure’

coccocororrwoloo

or credit risk

(min EUR, %)

nd central governments

hich: Specialised Lending

hich: SME

cured on real estate property
Secured on real estate property
tate property

Retal
Retail - Secured on real

Retail - Qualifying Revolving

Retail - Other Retail
Retal f Which: SVIE
Retail - Other Retail - : non-SME

CAYMAN ISLANDS

Securitisation
Other non eredit-obligation
IRB Total

IRB Approac

As of 31/12/2015

Risk exposure amount Value
adjustment:
and provisions Of which:

defaulted

Original Exposure®
i Exposure

value!
ch of which

defaulted defaulted

Of Which: SME
hich: non

Credit Risk_IRB_a.

As of 30/06/2016

Risk exposure amount e
adjustments
which:  and provision

defaulted

30/06/2016

Risk exposure amount Value
adjustments
and provisions

Exposure
value!

of which

defaulted

adjustments
and provisior

cocoononnBE

As of 30/06/2016

Value
adjustments
and provisions

Risk exposure amount
Exposure
value!
of which
defaulted




Central bani

SOUTH AFRICA

(min EUR, %)
nd central

F Which: SVE
al - Of Which: non-SVE

non credit-obligatio

2016 EU-wide Transparency Exercise

Credit Risk - IRB Approach
Barclays Plc

IRB App!

As of 31/12/2015

Risk exposure amount Value
adjustment:
which: _ and provisions
defaulted

Central banks
Institutio
orporates
Corporates
Corporate:
Retail

uritisation

IRB Total

or credit risk

(min EUR, 36)
nd central government

Of Which: Specialised Lending

hich: SME

Retail - Secured on real estate property

Retail - Secured o real estate property - Of Which: SVE

GERMANY Retail - Secured on real estate property - Of Which: non-SME

Qualifying Revolving

Other non eredit-obligation

IRB Approach

As of 31/12/2015

ure amount Original Exposure®
Exposure 1 LR
value! :
hich: of which o Of which:
defaulted defauited defaulted

FRANCE

(min EUR, %)
ts

pecialised Lending

I estate pr
state proper

ialifying Revolving

tail - Other Retail

el - Of Which: SVE
ail - Of Which: non-SVE

non credit-obligatio

IRB Total

Original Exposure®

IRB Appro

As of 31/12/2015

Risk exposure amount Value
adjustment:
and provisions

which

ch
defaulted defaulted

coccoccoccocorB8oce

Central bani

or credit risk

(min EUR, 36)
nd central government

hich: Specialised Lending

hich: SME

tate property.
tate property

Retall - Secured on real estate property - Of

Retail - Qualifying Revolving
Retail - Other Retail
Other Retail -

uritisation

her Retail -

Other non credit-obligation
IRB Total

IRB Approac

As of 31/12/2015

exposure amount e
adjustments
and prov

nal Exposure’

Exposure
value!

of which ns of

defaulted

defaulted

Credit Risk_IRB_a.

adjustments
which;  and prov
defauted

As of 30/06/2016

Risk exposure amount

Exposure

value! d pi s
Of whih: _ @nd provisions

defaulted

cccoBBococoBocococoe

Risk exposure amount e
adjustments
and provisions

which
defaulted

As of 30/06/2016

Risk exposure amount o
adjustments
and provisions

Exposure

value!
of which
defaulted




Ii: n 2016 EU-wide Transparency Exercise

Credit Risk - IRB Approach
Barclays Plc

IRB App!

As of 31/12/2015

Risk exposure amount Value Risk exposure amount e
adjustments

adjustment:
s and prov

which;  and provisi

h which
(min EUR, %) defaulted

defaulted
Central banks and central

SWITZERLAND

F Which: SVE
ail - Of Which: non-SVE

non credit-obligatio

or credit risk

IRB Approach

30/06/2016

al Exposure’ xposure amount Value Original Exposure® Risk exposure amount Valu
i Exposure. I R Exposure P |

adjustments
value! fjustment:

. value! )
Of which of which Sl Of which: Of which;  and provisions
(min EUR, %) defaulted defalted defaulted defaulted

nd central government

hich: Specialised Lending
hich: SME

cured on real estate property
Retail - Secured o real estate property - Of Which: SVE
VIRGIN ISLANDS, BRITISH Retail - Secured on real estate property - Of Which: non-SME

Qualifying Revolving
Other Retail - Of W

Other Retail -

Other non eredit-obligation assets
IRB Total

IRB Appro

As of 31/12/2015 As of 30/06/2016

Original Exposure® _ Risk exposure amount Vet .

Risk exposure amount ’

adjustments
and provisior

adjustment:
and provi

ch
(min EUR, %) defaulted

which
defaulted

which
defaulted

LUXEMBOURG

coccoccoccoccolBoe
coccoccoccoccolBoe

or credit risk

Credit Risk_IRB_a.



2016 EU-wide Transparency Exercise

Sovereign Exposure

Barclays Plc

(min EUR)

As of 31/1.

Memo: breakdown by accounting portfolio

Financial assets: Carrying Amount

Held for

ountry / Region
trading of which

of which
loans ar Loans an

advan advances

TOTAL - ALL COUNTRIES

Austr 7865 7865
Belgium
Bulgaria
Croatia
Cyprus

Czech Republi
Denmark
Estonia
Finland

r advanced economies non EEA
Other Central and eastern Europe countries non EEA
Middle East
Latin America and the Caribbean

Regions
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania. Bosnia and Herzeaovina. FYR Macedonia. Montenearo. Serbia and Turkev.

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Mauritania, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Designated at
Held-to-
fair value Available-for- Loans and o
through profit of which; sale of which: vh Receivables » Yy
UL rer (o] investments
securities advances s e

oss

Debt -

Latin America: Argentina, Belize, Bolva, Brazil, Chie, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Hati, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela

Africa: Algeria, Eqypt, Morocco, South Africa and Tunisia.

Regions:
Other advanced non EEA Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.
Other CEE non EEA: Abania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Sovereign_a

of which
Loans and
advances




2016 EU-wide Transparency Exercise

Sovereign Exposure

Barclays Plc

(min EUR)
ountry / Region

TOTAL - ALL COUNTRIES

Memo: breakdown by accounting portfolio
Amount
Designated at
fair value
through profit

Held for
trading of which
Loans an

advances

118,235.9

Austr

Belgium
Bulgaria

Croatia

Cyprus

Czech Republi

Denmark

Estonia

Finland

Franc

Germany.
Grex

Hungary

Canada

China

Hong Kong

r advanced economies non EEA

ntral and eastern Europe countries non EEA

viddle East

Latin America and the Caribbean

11776

Regions
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.
Other CEE non EEA: Albania. Bosnia and Herzeaovina. FYR Macedonia. Montenearo. Serbia and Turl
Middle East: Bahrain, Djibout, Iran, Irag, Jo . Libya, Mauritania,

Latin America: Argentina, Belize, Bolvia, Brazil, Chie, Colombia, Costa Rica, Dominica, Dominican Re
Africa: Algeria, Eqypt, Morocco, South Africa and Tunisia.

Regions:
Other advanced non EEA Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.
Other CEE non EEA: Abania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Loans and

vailable-for-
ale Receivables

adh

Debt

Sovereign_a
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securities

Held-to-
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investments

of which
Loans and
advances




2016 EU-wide Transparency Exercise
Performing and non-performing exposures

Barclays Plc

As of 31/12/2015 As of 30/06/2016

Accumulated impairment, Accumulated impairment,
accumulated changes in fair accumulated changes in fair
value due to credit risk and value due to credit risk and
provisions provisions

Gross carrying amount Gross carrying am
Collaterals and Collaterals and
financial financial
guarantees guarantees
A On non- o er?ofr::?:hbut Of which non-performing* q On non- recel\‘/ed‘ ol

On performing ! performing P 9 On performing h performing
performing exposures past due >30 performing exposures
exposules" days and <=90 exposuresz
days

Of which
performing but
past due >30

days and <=90 exposures”
days Of which:

defaulted

Of which non-performing®

exposures”
Of which:

(min EUR, %) defaulted

Debt securities (including at amortised cost and fair value) 100,067
Central banks 573 0 0 0 0 0 0 390 0 0 0 0 0 0
General governments 92,373 0 0 0 0 0 0 71,265 0 0 0 0 0 0
Credit institutions 12,991 0 0 0 0 0 0 12,118 0 0 0 0 0 0
Other financial corporations 9,092 0 147 0 0 18 0 8,169 0 21 20 0 9 0
Non-financial corporations 7,515 0 5 0 0 5 0 8,125 0 5 0 -3 5 0

Loans and advances(including at amortised cost and fair value) 796,427 4,651 11,718 10,005 2,710 4,934 3,848 789,787 2,370 8,976 7,238 1,970 3,850 2,831
Central banks 73,187 0 0 0 0 0 0 99,421 0 0 0 0 0 0
General governments 16,569 0 0 0 248 0 0 15,848 0 0 0 53 0 0
Credit institutions 80,705 538 0 0 -35 0 0 84,008 5 1 1 -40 0 0
Other financial corporations 173,977 619 883 844 55 20 23 220,561 434 663 649 13 18 8
Non-financial corporations 151,211 1,096 3,530 2,444 1,102 1,320 1,227 124,751 812 2,690 1,685 870 971 895

of which: small and medium-sized enterprises at amortised cost 15,874 76 578 503 150 222 282 13,487 79 516 424 184 127 272

Households 300,779 2,397 7,305 6,717 1,339 3,595 2,598 245,197 1,119 5,622 4,904 1,074 2,862 1,928

DEBT INSTRUMENTS other than HFT 918,972 4,651 11,870 10,005 2,710 4,957 3,848 889,854 2,370 9,002 7,259 1,968 3,865 2,831

OFF-BALANCE SHEET EXPOSURES _ 2,365 2,365 42 39 9 383,586 _ 1,897 1,897 32 40 2
@ For the definition of non-performing exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 29

@ nsitutions report here collective allowances for incurrred but not reported losses (instruments at amortised cost) and changes in fair value of performing exposures due to credit risk and provisions (instruments at fair value other than HFT)

@ Insitutions report here specific allowances for financial assets, and estimated ( at amortised cost) and changes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)




(min EUR, %)

Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises at amortised cost
Households
DEBT INSTRUMENTS other than HFT

Lt commitments given

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

2016 EU-wide Transparency Exercise
Forborne exposures

As of 31/12/2015

Accumulated impairment,
accumulated changes in fair value
due to credit risk and provisions for
exposures with forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

Barclays Plc

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2016

Accumulated impairment,
accumulated changes in fair value
due to credit risk and provisions for
exposures with forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

@ Eor the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 30

Forborne exposures



