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(Incorporated with limited liability in England and Wales)

SUPPLEMENT 1/2016

Pursuant to the Global Structured Securities Programme

This supplement dated 15 August 2016 (the "Supplement") is supplemental to, and must be read
in conjunction with, the Registration Document 3/2016 dated 1 June 2016 (the "Registration
Document") of Barclays Bank PLC in its capacity as issuer (the "Issuer") in respect of its Global
Structured Securities Programme (the "Programme"). This Supplement constitutes a supplement
for the purposes of Directive 2003/71/EC (and amendments thereto) and Section 87G of the UK
Financial Services and Markets Act 2000 ("FSMA").

Terms defined in the Registration Document shall, unless the context otherwise requires, have the
same meaning when used in this Supplement.

The purpose of this Supplement is to amend and supplement the "Risk Factors", "Information
Incorporated by Reference", "The Issuer and the Group" and "Forward Looking Statements"
sections of the Registration Document due to the release of the Q2 2016 Interim Results
Announcement (each as defined in the section "Information Incorporated by Reference") as
set out below.

(A) RISK FACTORS

Following the release of the Q2 2016 Interim Results Announcement, the information in the
"Risk Factors" section of the Registration Document is supplemented as follows:

(i) In the third line of the third paragraph in "6. Legal, competition and regulatory
matters" the reference to "Barclays PLC financial statements contained in the Joint
Annual Report" is replaced with a reference to "Q2 2016 Interim Results
Announcement", so that the full paragraph shall now read as follows:

"Details of material legal, competition and regulatory matters to which the
Group is currently exposed are set out in more detail in Note 19 (Legal,
competition and regulatory matters) to the Q2 2016 Interim Results
Announcement. In addition to those material ongoing matters, the Group is
engaged in various other legal proceedings in the UK and a number of overseas
jurisdictions which arise in the ordinary course of business. The Group is also
subject to requests for information, investigations and other reviews by
regulators, governmental and other public bodies in connection with business
activities in which the Group is or has been engaged. In light of the
uncertainties involved in legal, competition and regulatory matters, there can be
no assurance that the outcome of a particular matter or matters will not be
material to the Group’s results of operations or cash flow for a particular period,
depending on, among other things, the amount of the loss resulting from the
matter(s) and the amount of income otherwise reported for the period.";



(i)

(iii)

(iv)

(V)

In the second paragraph of "8. Regulatory action in the event of a bank failure" each of
the references to "bail-in power" is replaced with a reference to "bail-in tool";

In the last line of "Conduct risks — 2. Legacy Issues" the reference to "Note 29 (Legal
competition and regulatory matters) to the Barclays PLC financial statements
contained in the Joint Annual Report" is replaced with a reference to "Note 19 (Legal
competition and regulatory matters) to the Q2 2016 Interim Results Announcement",
so that the full section now reads as follows:

"Barclays remains at risk from the potential outcomes of a number of
investigations relating to the Group’s past conduct. While we are continuing to
embed cultural change and improved governance, many stakeholders will
remain sceptical and so until there is clear and sustained evidence of consistent
cultural and behavioural change, the risk to Barclays’ reputation will remain.
Barclays continues to work to rebuild customer trust and market confidence
impacted by legacy issues. For further information in respect of such
investigations and related litigation and discussion of the associated
uncertainties, please see Note 19 (Legal competition and regulatory matters) to
the Q2 2016 Interim Results Announcement.";

The ninth paragraph under "Material existing and emerging risks potentially impacting
more than one Principal Risk" - "2. Business conditions, general economy and
geopolitical issues" is deleted in its entirety and replaced with the following:

"In the UK, the referendum on EU membership held on 23 June 2016 resulted in
a vote in favour of leaving the EU. Potential risks to the Group associated with
an exit are set out below. See "UK exit from the EU" below for further detail
regarding risks identified by the Group associated with the UK's exit from the
EU."; and

Under "Material existing and emerging risks potentially impacting more than one
Principal Risk" after the final paragraph of "3. Business Change/Execution (emerging
risk)", inserting the following:

"UK exit from the EU

The UK held a referendum on 23 June 2016 on whether it should remain a
member of the EU. This resulted in a vote in favour of leaving the EU. The result
of the referendum means that the long-term nature of the UK's relationship with
the EU is unclear and there is uncertainty as to the nature and timing of any
agreement with the EU. In the interim, there is a risk of uncertainty for both the
UK and the EU, which could adversely affect the economy of the UK and the
other economies in which we operate. The potential risks associated with an exit
from the EU have been carefully considered by the Board during the first half of
2016 and relevant actions taken where appropriate. Potential risks for the
Group include:

Market Risk

e Potential for continued market volatility (notably FX and interest rates)
given political uncertainty which could affect the value of Trading Book
positions, Interest Rate Risk in the Banking Book, as well as securities
held by the Group for liquidity purposes. Changes in the long-term
outlook for UK interest rates might also adversely affect UK Pension
IAS19 liabilities.

Credit Risk



(B)

e Increased risk of a UK recession with lower growth, higher
unemployment and falling UK house prices. This would likely negatively
impact a number of the Group's portfolios, notably: higher Loan-to-
Value mortgages, UK unsecured and commercial real estate exposures.

Operational Risk

e Changes to current EU "Passporting" rights: the UK's formal withdrawal
from the EU may result in the loss of cross-border market access rights
which  would require the Group to make alternative licensing
arrangements in EU jurisdictions in which the Group continues to
operate.

e The legal framework within which the Group operates could change as
the UK takes steps to replace laws currently in force, which are based
on EU legislation and regulation.

e Uncertainty over the UK's future approach to EU freedom of movement
will impact the Group's access to the EU talent pool, decisions on hiring
from the EU of critical roles and rights to work of current Group non-UK
EU citizens located in the UK and UK citizens located in the EU.

Funding Risk

e Potential for credit spread widening and reduced investor appetite for
bank paper, which could negatively impact the cost of and/or access to
funding.

e The Group continues to maintain strong credit ratings across rating
agencies - while Moody's and Standard & Poor's changed the outlook on
most UK banks' ratings to reflect the uncertainty in the economic
environment in the UK following the referendum, all the Group's existing
ratings were affirmed as part of the post-referendum ratings actions i.e.
there was no actual ratings changes. Fitch has not acted, and the
Group’s ratings outlook remains stable."

INFORMATION INCORPORATED BY REFERENCE

Following the release of the Q2 2016 Interim Results Announcement, the information in the
"Information Incorporated by Reference" section of the Registration Document is
supplemented by:

(i) adding the following documents to the list of documents incorporated by reference:

(1) the joint unaudited interim results announcement of Barclays PLC and the Issuer
as filed with the SEC on Form 6-K on 29 July 2016 in respect of the six months
ended 30 June 2016 (the "Q2 2016 Interim Results Announcement")

(i) adding the following page references in respect of the Q2 2016 Interim Results
Announcement to the cross-reference lists:

From the Q2 2016 Interim Results Announcement
Exhibit 99.1 - Results of Barclays PLC Group as of, and Pages 3 - 120 of
for the six months ended, 30 June 2016 Exhibit 99.1



Performance Highlights Pages 3 -5
Group Performance Review Pages 6 - 9
Results by Business

Barclays UK Pages 10 - 12

Barclays Corporate and International Pages 13 - 16

Head Office Page 17

Barclays Non-Core Pages 18 - 19

Africa Banking - Discontinued Operation Page 20
Quarterly Results Summary Pages 21 - 23
Quarterly Core Results by Business Pages 24 - 27
Quarterly Africa Banking — Discontinued Operation Results Page 28
Performance Management

Margins and balances Page 29

Risk Management
Overview Page 30

Funding Risk - Liquidity Pages 31 - 35
Funding Risk - Capital Pages 36 - 41
Credit Risk Pages 42 - 50
Market Risk Pages 51 - 53
Statement of Directors' Responsibilities Page 54
Condensed Consolidated Financial Statements Pages 55 - 60
Financial Statement Notes Pages 61 - 97
Shareholder Information Page 98
Appendix 1 - Glossary Pages 99 - 120
Exhibit 99.2 - Unaudited consolidated summary Pages 2 - 9 of
financial statements of Barclays Bank PLC as of, and Exhibit 99.2
for the six months ended, 30 June 2016
Condensed Consolidated Income Statement (Unaudited) Page 2
Condensed Consolidated Statement of Comprehensive Page 3
Income (Unaudited)
Condensed Consolidated Balance Sheet (Unaudited) Page 4
Condensed Consolidated Statement of Changes in Equity Pages 5 -6
(Unaudited)
Condensed Consolidated Cash Flow Statement (Unaudited) Page 7
Basis of Preparation Page 8
Non-controlling Interests Page 9
Dividends Page 9
Equity and Reserves Page 9
Exhibit 99.4 - A table setting out the issued share Page 1 of Exhibit
capital of Barclays Bank PLC and its consolidated 99.4

subsidiaries' total shareholders' equity, indebtedness
and contingent liabilities as at 30 June 2016

Only information listed in the cross-reference lists above is incorporated by reference into
the Registration Document.

For the purposes of the prospectus rules made under Section 73A of the FSMA and the
Registration Document, the information incorporated by reference, either expressly or
implicitly, into the Q2 2016 Interim Results Announcement does not form any part of the
Registration Document.

Information in the Q2 2016 Interim Results Announcement which is not incorporated by
reference into the Registration Document is either not relevant for the investor or is covered
elsewhere in the Registration Document.

The above documents may be inspected during normal business hours at the registered
office of the Issuer or at https://www.home.barclays/barclays-investor-relations/results-
and-reports/results.html.



https://www.home.barclays/barclays-investor-relations/results-and-reports/results.html

(C) THE ISSUER AND THE GROUP

Following the release of the Q2 2016 Interim Results Announcement, the information in the
"The Issuer and the Group" section of the Registration Document is supplemented as

follows:

0] The reference in the third line of the second paragraph to "will be focused" is replaced
by "is focused", so that the full paragraph now reads as follows:

"The Group is a transatlantic consumer, corporate and investment bank offering
products and services across personal, corporate and investment banking, credit
cards and wealth management, with a strong presence in our two home
markets of the UK and the US. Following the March 2016 Group Strategy
Update (as defined above), the Group is focused on two core divisions -
Barclays UK and Barclays Corporate & International. Barclays UK comprises the
UK retail banking operations, UK consumer credit card business, UK wealth
management business and corporate banking for smaller businesses. Barclays
Corporate & International comprises the corporate banking franchise, the
Investment Bank, the US and international cards business and international
wealth management. Assets which do not fit the Group's strategic objectives
will continue to be managed in Barclays Non-Core and designated for exit or
run-down over time."

(ii)  After the fourth paragraph , inserting the following:

"Based on the Issuer Group’s unaudited financial information for the six months
ended 30 June 2016, the Issuer Group had total assets of £1,351,958m (30
June 2015: £1,197,555m), total net loans and advances! of £473,962m (30
June 2015: £475,826m), total deposits? of £500,919m (30 June 2015:
£494,423m), and total shareholders’ equity of £69,599m (30 June 2015:
£65,710m) (including non-controlling interests of £2,976m (30 June 2015:
£2,153m). The profit before tax from continuing operations of the Issuer's
Group for the six months ended 30 June 2016 was £3,017m (30 June 2015:
£2,635m) after credit impairment charges and other provisions of £931m (30
June 2015: £779m). The financial information in this paragraph is extracted
from the unaudited consolidated financial statements of the Issuer for the six
months ended 30 June 2016."

(iii) Deleting the sentence under "Legal Proceedings" and replacing it with the following:

"For a description of the governmental, legal or arbitration proceedings that the
Issuer and the Group face, see Note 13 (Provisions) and Note 19 (Legal,
competition and regulatory matters) to the financial statements of Barclays PLC
on pages 79 to 80 and pages 83 to 94, respectively, of the Q2 2016 Interim
Results Announcement. To the extent that there is any inconsistency between
(a) any statement in this Supplement and (b) any other statement in, or
incorporated by reference in the Registration Document, the statements in (a)
above shall prevail."

(iv) Under the information set out in "Directors", the "principal outside activities" of Mike
Ashley and Crawford Gillies shall be deleted and replaced as follows:

Mike Ashley

Non-Executive Director Non-Executive Director,
Barclays PLC; Member,
International Ethics Standards

! Total net loans and advances include balances relating to both bank and customer accounts.

2 Total deposits include deposits from bank and customer accounts.



Crawford Gillies

Board for Accountants;
Member, Institute of Chartered
Accountants in England &
Wales’ Ethics Standards
Committee; Vice-Chair,
European Financial Reporting
Advisory  Group’s  Technical
Expert Group; Chairman,
Government Internal Audit
Agency; Member, Board of The
Charity Commission

Non-Executive Director Chairman, Control Risks Group
Limited; Senior Independent
Director, SSE plc

(v) Deleting the sentence under "Significant Change Statement" and replacing it with the
following:

"There has been no significant change in the financial or trading position of the
Bank Group since 30 June 2016."

(D) FORWARD LOOKING STATEMENTS

Following the release of the Q2 2016 Interim Results Announcement, the information in the
"Forward Looking Statements" section of the Registration Document is supplemented by

deleting the
following:

third sentence in the second paragraph in its entirety and replacing it with the

"In addition, factors including (but not limited to) the following may have an
effect: capital, leverage and other regulatory rules (including with regard to the
future structure of the Group) applicable to past, current and future periods;
UK, United States, Africa, Eurozone and global macroeconomic and business
conditions; the effects of continued volatility in credit markets; market related
risks such as changes in interest rates and foreign exchange rates; effects of
changes in valuation of credit market exposures; changes in valuation of issued
securities; volatility in capital markets; changes in credit ratings of any entities
within the Group or any securities issued by such entities; the potential for one
or more countries exiting the Eurozone; the implications of the results of the 23
June 2016 referendum in the UK and the disruption that may result in the UK
and globally from the withdrawal of the UK from the EU; the implementation of
the strategic cost programme; and the success of future acquisitions, disposals
and other strategic transactions."

Investors should be aware of their rights under Section 87Q(4) to (6) of the Financial Services and

Markets Act 2000.

Investors who have agreed to purchase or subscribe for Securities before this

Supplement was published have the right, exercisable within two working days after the date on
which this Supplement is published, to withdraw their acceptances. Such right shall expire on 17
August 2016. Investors should contact the distributor from which they agreed to purchase or
subscribe the Securities in order to exercise their withdrawal rights.

References to the Registration Document shall hereafter mean the Registration Document as
supplemented by this Supplement. The Issuer has taken all reasonable care to ensure that the
information contained in the Registration Document, as supplemented by this Supplement is, to
the best of its knowledge, in accordance with the facts and contains no omission likely to affect its
import and accepts responsibility accordingly.



This Supplement has been approved by the United Kingdom Finandal Conduct Authority, which is
the United Kingdom competent authority for the purposes of the Prospectus Directive and the
relevant implementing measures in the United Kingdom, as a supplement issued in compliance

with the Prospectus Directive and the relevant implementing measures in the United Kingdom for
the purpose of giving information with regard to the Issuer.

% BARCLAYS

The date of this Supplement is 15 August 2016



