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2016 EU-wide Transparency Exercise

Capital

Barclays Plc

(min GBP, %)
OWN FUNDS

COMMON EQUITY TIER 1 CAPITAL (net of deductions and after applying
transitional adjustments)

Capital instruments eligible as CET1 Capital (including share premium and net own capital
its)

instrum

Retained eamnin:

Accumulated other comprehensive income:

Other Reserves

Funds for general banking risk

Minority interest given recognition in CET1 capital

Adjustments to CET1 due to prudential filters

(-) Intangible assets (including Goodwill)

(-) DTAs that rely on future profitability and do not arise from temporary differences net of

associated DTLs

(-) IRB shortfall of credit risk adjustments to expected losses

(-) Defined benefit pension fund assets

(-) Reciprocal cross holdings in CET1 Capital

(-) Excess deduction from AT1. items over AT1 Capital

(-) Deductions related to assets which can alternatively be subject to a 1.250% risk weight

Of which: from securitisation positions (-

(-) Holdings of CET1. capital instruments of financial sector entities where the institiution does

not have a significant investmen

(-) Deductible DTAs that rely on future profitability and arise from temporary differences

(<) Holdings of CET1 capital instruments of financial sector entities where the institiution has a

significant investment

() Amount exceding the 17.65% threshold

(-) Additional deductions of CET1 Capital due to Article 3 CRR

CET!1 capital elements or deductions - other

Transitional adjustments

Transitional adjustments due to grandfathered CET1 Capital instruments (+/-)

Transitional adjustments due to additional minority interests (+/-)

Other transitional adjustments to CET1 Capital (+/-)

ADDITIONAL TIER 1 CAPITAL (net of deductions and after transitional adjustments)

Additional Tier 1 Capital instruments

(<) Excess deduction from

Other Aditional Tier 1 Capital components and deduc

Additional Tier 1 transitional adjustments.

TIER 1 CAPITAL (net of deductions and after transitional adjustments)

TIER 2 CAPITAL (net of deductions and after transitional adjustments)

Tier 2 Capital instruments

Other Tier 2 Capital components and dedu

Tier 2 transitional adjustments

TOTAL RISK EXPOSURE AMOUNT

Of which: Transitional adjustments included

CCOMMON EQUITY TIER 1 CAPITAL RATIO (transitional period)

TIER 1 CAPITAL RATIO (transitional period)

TOTAL CAPITAL RATIO (transitional period)

CCOMMON EQUITY TIER 1 CAPITAL (fully loaded)

COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded)

311:210;015 30/’::/02‘015 COREP CODE REGULATION
66,527 68,428 C 01.00 (r010,c010) Articles 4(118) and 72 of CRR
40,741 42,358 C 01.00 (1020,c010) Article 50 of CRR
21,529 21,714 C 01.00 (r030,c010) Articles 26(1) points (a) and (b), 27 to 29, 36(1) point (f) and 42 of CRR
30,399 29,889 € 01.00 (130,c010) Articles 26(1) point (€), 26(2) and 36 (1) points (a) and (1) of CRR
950 4,715 C 01.00 (r180,c010) Articles 4(100), 26(1) point (d) and 36 (1) point (1) of CRR
761 755 C 01.00 (1200,c010) Articles 4(117) and 26(1) point (€) of CRR
0 0 C 01.00 (r210,c010) Articles 4(112), 26(1) point () and 36 (1) point (1) of CRR
950 1,501 € 01.00 (1230,c010) Article 84 of CRR
o P FRUTVSIS QT ps
-855 670 C 01.00 (r370,c010) Articles 36(1) point (c) and 38 of CRR
-1,365 -1,475 C 01.00 (r380,c010) Articles 36(1) point (d), 40 and 159 of CRR
- I e 4
0 0 |coroozocotoy Artcles 4(122), 36(1) point (g) and 44 of CRR
0 (] C 01.00 (r440,c010) Article 36(1) point (j) of CRR
C 01.00 (r450,c010) + € 01.00 (r460,c010) + Articles 4(36), 36(1) point (k) (i) and 89 to 91 of CRR; Articles 36(1) point (k) (ii), 243(1) point (b),
0 0 C 01.00 (r470,c010) + C 01.00 (r471,c010)+ 244(1) point (b) and 258 of CRR; Articles 36(1) point k) (iii) and 379(3) of CRR; Articles 36(1)
e e
0 0 C 01.00 (r510,c010) Article 48 of CRR
0 0 C 01.00 (r524,c010) Article 3 CRR
0 [ C 01.00 (r529,c010) -
0 0 CAL{1.1.1.6 + 1.1.1.8 + 1.1.1.26} -
0 0 C 01.00 (r220,c010) Articles 483(1) to (3), and 484 to 487 of CRR
0 0 C 01.00 (r240,c010) Articles 479 and 480 of CRR
0 0 C 01.00 (r520,c010) Articles 469 to 472, 478 and 481 of CRR
11,893 11,068 C 01.00 (r530,c010) Article 61 of CRR
5433 5,589 C 01.00 (r540,c010) + C 01.00 (r670,c010)
0 [ C 01.00 (r720,c010)
C 01.00 (r690,c010) + C 01.00 (r700,c010) +
0 0 C 01.00 (1710,c010) + C 01.00 (r740,c010)
+ C 01.00 (r744,c010) + C 01.00 (r748,c010)
st Rl T
52,634 53,426 C 01.00 (1015,c010) Article 25 of CRR
13,893 15,002 C 01.00 (1750,c010) Article 71 of CRR
15,932 16,463 C 01.00 (1760,c010) + C 01.00 (890,c010)
5 4 [asebme:chgeem
C 01.00 (r974,c010) + C 01.00 (r978,c010)
PP T
358,386 366,095 C 02.00 (r010,c010) Articles 92(3), 95, 96 and 98 of CRR
0 0 C 05.01 (r010;c040)
11.37% 11.57% CA3 {1} -
14.69% 14.59% CA3 (3} -
18.56% 18.69% CA3 {5} -
o | aas |msmeimmesses, [
11.37% 11.57% [D.1)/[B-B.1] -

Capital
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Risk exposure amounts

Barclays Plc

asof 31/12/2015 as of 30/06/2016
(min GBP)

Risk exposure amounts for credit risk 263,655 275,267
Risk exposure amount for securitisation and re-securitisations in the banking book 3,569 2,661
Risk exposure amount for contributions to the default fund of a CCP 1,092 1,313
Risk exposure amount Other credit risk 258,994 271,293

Risk exposure amount for position, foreign exchange and commodities (Market risk) 26,273 26,258
of which: Risk exposure amount for securitisation and re-securitisations in the trading book1 1,226 939

Risk exposure amount for Credit Valuation Adjustment 11,270 7,849

Risk exposure amount for operational risk 56,660 56,660

Other risk exposure amounts 527 61

Total Risk Exposure Amount 358,386 366,095

(1) May include hedges, which are not securitisation positions, as per Article 338.3 of CRR

RWA
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P&L
Barclays Plc
As of
(i GBP) As of 31/12/2015 30/06/2016
Interest income 17,143 6,626
Of which debt securities income 1,294 463
Of which loans and advances income 15,312 6,031
Interest expenses 4,702 1,435
(Of which deposits expenses) 1,110 495
(Of which debt securities issued expenses) 1,702 527
(Expenses on share capital repayable on demand) 0 0
Dividend income 8 4
Net Fee and commission income 7,919 3,299
Ga;ns or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, 238 787
nel
Gains or (-) losses on financial assets and liabilities held for trading, net 2,741 1,757
Gains or (-) losses on financial assets and liabilities designated at fair value through profit or loss, net 1,028 -101
Gains or (-) losses from hedge accounting, net 80 34
Exchange differences [gain or (-) loss], net 0 0
Net other operating income /(expenses) 9 -224
TOTAL OPERATING INCOME, NET 24,464 10,747
(Administrative expenses) 14,175 5,967
(Depreciation) 1,167 543
(Provisions or (-) reversal of provisions) 4,446 887
(Commitments and guarantees given) -12 -2
(Other provisions) 4,458 888
Of which pending legal issues and tax litigation1
Of which restructuringl
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss) 2,132 929
(Loans and receivables) 2,114 928
(Held to maturity investments, AFS assets and financial assets measured at cost) 17 1
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets) 253 82
(of which Goodwill) 102 0
Negative goodwill recognised in profit or loss 0 0
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates 145 182
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations -621 -442
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS 1,816 2,079
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS 417 1,396
Profit or (-) loss after tax from discontinued operations 0 284
PROFIT OR (-) LOSS FOR THE YEAR 417 1,680
Of which attributable to owners of the parent -215 1,356

(1) Information available only as of end of the year

P&L



(min GBP)
Traded Debt Instruments
Of which: General risk
Of which: Specific risk
Equities
Of which: General risk
Of which: Specific risk
Foreian exchange risk
Commodities risk
Total

SA

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

TOTAL RISK
EXPOSURE
AMOUNT

TOTAL RISK
EXPOSURE
AMOUNT

2016 EU-wide Transparency Exercise

Market Risk
Barclays Plc

As of 31/12/2015

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL
CHARGE FOR CTP

VaR (Memorandum item) STRESSED V?tl;&h;lemorandum
TOTAL RISK
EXPOSURE
AMOUNT

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
[(\ELET)]

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
[QELEVT)]

12 WEEKS
FLOOR AVERAGE
MEASURE

LATEST 12 WEEKS
AVAILABLE AVERAGE
(SVaRt-1) MEASURE

LAST
MEASURE

PREVIOUS

DAY (VaRt-1) MEASURE

™M
As of 30/06/2016

INCREMENTAL

STRESSED VaR (Memorandum DEFAULT AND
item) MIGRATION RISK
CAPITAL CHARGE

VaR (Memorandum item) ALL T:’I?A(::G'?ig: E:l:_:ITAL
TOTAL RISK
EXPOSURE
AMOUNT

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

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

12 WEEKS
FLOOR AVERAGE
MEASURE

LATEST 12 WEEKS
AVAILABLE AVERAGE
(SVaRt-1) MEASURE

LAST
MEASURE

PREVIOUS
DAY (VaRt-1)

ST
MEASURE

15,313

Market Risk



2016 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Barclays Plc

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

Value Value

adjustments and Original Exposure | Risk exposure|| ., .vionts and
5 Exposurel Valuel mount
provisions

Central aovernments or central banks 111.395 113.186 139816 141,660
Reaional aovernments or local authorities 964

Public sector entities 926

Multilateral Develobment Banks 4,181

International Oraanisations 2.408

27479

128.953

7638

92.145

of which: SME 4,872

[006)410)[[sF=)0=\s Ks =1 =Bl Secured bv mortaaaes on immovable propertv 13.893
of which: SME 536

Exposures in default 4.244

Items associated with particularlv hiah risk 58,047 4,149 6513

Covered bonds 1.209 1.209 242

Claims on institutions and cororates with a ST credit assessment 0 0

Original Exposure  Risk exposure
Exposurel Valuel amount

Collective investments undertakinas (CIU) 1 1
Eauitv 528 526
Securitisation 0 0
Other exposures 2.167 2,167 3.525 766
Standardised Total 448,538 236,179 544,379 276,812 84,079

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

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

Original Exposure  Risk exposure
Exposurel Valuel amount

Original Exposure  Risk exposure Value
9 P P adjustments and
Exposurel Valuel amount ne
provisions2

Value
adjustments and
provisions2

Central aovernments or central banks
Redaional aovernments or local authorities
Public sector entities
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
UNITED KINGDOM [ e e o R L e e o
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposur
Standardised Total2
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors o credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

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

- - Value - . Value
Original Exposure  Risk exposure Original Exposure  Riskexposure .t oS
provisions2

Exposurel Valuel amount  odiustmentsand oo o1 Valuel amount
provisions2 sions

Central governments or central banks
Regional governments or local authorities
Public sector entities
Multilateral Development Banks
International Organisations
Institutions
Corporates

of which: SME
Retail

of which: SME

(YNNI PRSI AN I SR ccired by mortaages on immovable property

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

s
(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

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

VLD Original Exposure  Risk exposure D)
adjustments and 9 P P adjustments and

e Exposurel amount s
provisions2 provisions2

Original Exposure  Risk exposure
Exposurel Valuel amount

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Development Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
CAYMAN ISLANDS [ e o T e o e )
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total2
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures.

Credit Risk STA a



Original
Exposurel

min
Central aovernments or central banks
Redional aovernments or local authorities
Public sector entities
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable brobertv
of which: SME
Exposures in default

SOUTH AFRICA

Claims on institutions and cornorates with a ST credit assessment
Collective investments undertakinas (CIU)

Eauitv

Securitisation

Other exposures

Standardised Total2

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Original
Exposurel

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develobment Banks
International Oraanisations
Institutions
Cornorates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable broertv
of which: SME
Exposures in defaulf
Items associated with pa
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total2

GERMANY

ularlv hiah risk

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Original
Exposurel

Central aovernments or central banks
Redional aovernments or local authorities
Public sector ent s
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable brobertv
of which: SME
Exposures in default
Items associated with particularlv
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauity
Securitisation
Other exposurt
Standardised Total2

FRANCE

iah risk

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Original
Exposurel

Central aovernments or central banks
Redional aovernments or local authorities
Public sector entities
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable probertv
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total2

ITALY

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Credit Risk STA a

As of 31/12/2015

Exposure
Valuel

As of 31/12/2015

Exposure
Value1

As of 31/12/2015

Exposure
Valuel

As of 31/12/2015

Exposure

As of 30/06/2016
Value
adjustments and
provisions2

Value
adjustments and
provisions2

Risk exposure
amount

Exposure
Valuel

Risk exposure
amount

8 S|
Bnoocood

NN
BoocosRololo

Standardised Approach
As of 30/06/2016

Value
adjustments and
provisions2

Risk exposure
amount

Original
Exposurel

Exposure
Value1

Risk exposure Value
P adjustments and
amount L
provisions2

Standardised Approach

As of 30/06/2016
Value
adjustments and
provisions2

Value
adjustments and
provisions2

Risk exposure
amount

Original
Exposurel

Exposure
Valuel

Risk exposure

As of 30/06/2016
Value
adjustments and
provisions2

Value
adjustments and
provisions2

Original
Exposurel

Risk exposure Exposure  Risk exposure
14




Original
Exposurel

min

Central aovernments or central banks
Redional aovernments or local authorities
Public sector entities
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates

of which: SME
Retail

of which: SME
Secured bv mortaaaes on immovable brobertv

of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures

d

SWITZERLAND

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Original
Exposurel

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develobment Banks
International Oraanisations
Institutions
Cornorates
of which: SME
Ret:
of which: SME
Secured bv mortaaaes on immovable broertv
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total2

VIRGIN ISLANDS,
BRITISH

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

ginal
Exposurel

Central aovernments or central banks
Redional aovernments or local authorities

International Oraanisations

Institutions

Corporates
of which:

Retail
of which: SME

Secured bv mortaaaes on immovable brobertv
of which: SME

Exposures in default

SME

LUXEMBOURG

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

Eauity

Securitisation

Other exposures

Standardised Total2

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Credit Risk STA a

As of 31/12/2015

Exposure
Valuel

As of 31/12/2015

Exposure

As of 31/12/2015

Exposure
Valuel

As of 30/06/2016

Risk exposure
amount

Original
Exposurel

Exposure
Valuel

Risk exposure VElae
P adjustments and
amount ne
provisions2

Value
adjustments and
provisions2

Standardised Approach

As of 30/06/2016
Value
adjustments and
provisions2

Original
Exposurel

Exposure
Value1

Risk exposure Value
P adjustments and

Risk exposure
t o
provisions2

Standardised Approach
As of 30/06/2016
Value
adjustments and
provisions2

Value

Riskexposure o @0 s and Original Exposure  Risk exposure
amount A Exposurel Valuel mount




Original Exposure®

Of which:
(min GBP, %) defaulted
Central banks and central governments.

t

Institutions
Corporates

Corporates - Of Which: Specialised Lendina
Corporates - Of Which: SME

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

Consolidated data

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity
Securitisation
Other non credit-obligation assets
IRB Total

‘anv effect due to credit conversion

Original Exposure®

(min GBP, %)

3
defaulted
0

ich: Specialised Lendina
ich: SME

il - Secured on real estate property
Retail - Secured on real estate prope
UNITED KINGDOM Retail - Secured on real estate proper
- Quali a Revolving
- Other Retai
Retail - Other Retail - OF Which: SME
Which: non-SME

-obligation assets

factors or credit risk mitication techniaues (e.q. substtution effects).

inal Exposure’

Of which:
(min G8P, %) defaulted

Central banks and central governments.
1

n:
Corporates
Of Which: Specialised Lending
Corporates - Of Which: SME

- Secured on real estate property
Retail - Secured on real estate property - Of Whic
Retail - Secured on real estate property - Of Whic
- Qualifying Revolving
- Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

UNITED STATES

Securitisation
Other non credit-obligation assets
1RB Total

inal Exposure®

Of which:

(min GBP, %) defaulted

Central banks and central governments.
1

n:
Corporates

- Secured on real estate property
Retail - Secured on real estate property - Of Whi
CAYMAN ISLANDS Retai - Secured on real estate property - OF Whi
- Qualifying Revolving
- Other Retail
Retail - Other Retai - Of Which: SE
Retail - Other Retail - Of Which: non-SME

Securitisation
Other non credit-obligation assets

1RB Total

Credit Risk - IRB Approach
Barclays Plc

As of 31/12/2015

Risk exposure amount
Exposure =

Of which:

defaulted

Asof 31/12/2015

Risk exposure amount
Exposure

Value’

As of 31/12/2015

[ perep—
Exposure =

Value*
Of which
defaulted

As of 31/12/2015

Risk exposure amount
Exposure

Value!
Of which
defaulted

Credit Risk IRB 2

Value
adjustments.
and

ue
adjustments
and

2016 EU-wide Transparency Exercise

IRB Approach

As of 30/06/2016

3 Risk exposure amount
Original Exposure’ B isk exposur u

Value!

Value
adjustments.
and

Value
adjustments.
and

n
provisions Of which: Of which: provisions
defaufted defaulted

IRB Approach
As of 30/06/2016

Value Risk exposure amount ]
adjustments
and

.
Original Exposure adjustments
and

Exposure
Value'

Of which:

defaulted
0

IRB Approach
As of 30/06/2016
al Risk exposure amount ralis)
Exposure adjustments
Value! and

Of which:
defaulted

IRB Approach
As of 30/06/2016
Val Risk exposure amount alis
Exposure adjustments
Value! and




IRB Approach

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

. Value

riginal Exposure Risk exposure amount

CHoinslExposrs Exposure = adjustments
Vvalue and

Of which Of which provisions Of which

(iinG8P, %) defaulted defaulted defaulted

. Value

T Risk exposure amount

Ao Exposure o adjustments
and

Central banks and central governments.
Institutions
Corporates
Corporates - Of Which: Specialised Lendina
Corporates - Of Which: SME

Retail - Secured on real estate property
Secured on real estate property - O Which: SME
Retail - Secured on real estate property - Of Which: non-
Retail - Qualifying Revolving
Retail - Other Retail
Other Retail - Of Which: SME
ther Retail - Of Which: non:

SOUTH AFRICA

Securitisation
Other non credit-obligation assets
IRB Total

o 3 3 ‘anv effect due to credit conversion

IRB Approach

As of 31/12/2015 As of 30/06/2016
t Risk exposure amount alue t isk exposure amount alus
Crivinal Exosure Exposure = adjustments Rl BT Exposure Po adjustments
Value' and and
Of whi h isi Of whit Of which
(min GBP, %) defaulted defaulted defaulted
Central banks and central Governments, o
s o
o
o
Corporates - OF 0
7
Retail - Secured on real estate propertv 0
o
GERMANY 4
- Qual 77
Retail - Other Retail o
Retail - Other Retail - OF Which: SME o
Retail - Other Retail - O Which: non-SME o
o
-obligation assets
@ y factorsor creditrisk mitaation techniaues (e.0. substtution effecs).
IRB Approach
As of 31/12/2015 As of 30/06/2016
o . Risk exposure amount vl . Risk exposure amount alis
Criainal Exposurs Exposure = adjustments RlERpEens Exposure po adjustments
Value' nd uet and
Of which: Of which o hic Of which
(min GBP, %) defaulted defaulted defaulted defaulted
Central banks and central aovernments.
Institutions
Cororates
Corporates - OF Which: Specialised Lendina
Corporates - Of Which: SME
Retail - Secured on real estate propertv
Retail - Secured on real estate property - Of Which: SME
FRANCE Retail - Secured on real esta
Retail - Other Retail - Of Which: SME
Retail - Other Retail - O Which: non-SME
uritisation
Other non credit-obliaation assets
IRB Total
o Y Y factors or creditrisk mitiation techniaues (e.q. substtuton effecs).
IRB Approach
As of 31/12/2015 As of 30/06/2016
1 Risk exposure amount Value 1 Risk exposure amount Value
pal Expusuy Exposure s adjustments DEZZS Exposure po adjustments
Value' and uet and
Of which: Of which s Of which: Of which
(min GB, %) defaulted defaulted defaulted defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail - Secured on real estate property
E
ITALY - Of Which: non-
ail - O Which: SME
Other Retail - OF Which: non-SME
o Y Y factors or creditrisk mitiation techniaues (e.q. substtution effecs).

Credit Risk IRB 2



(min GBP, %)

Central banks and central governments.
Institutions
Corporates

Corporates - Of Which: Specialised Lendina

Corporates - Of Which: SME

Retail - Secured on real estate property

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

SWITZERLAND Retail - Secured on real estate property - Of Which: non-

- Qualifying Revolving
- Other Retail - O Which: SME

Retail - Other Retail - Of Which: non-SME

Other non credit-obligation assets
IRB Total

IRB Approach

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

. Value . Value
riginal Exposure Risk exposure amount riginal Exposure Risk exposure amount
Original Exposure’ EpEo S adjustments OtieinalEpeaure Exposure = adjustments
Vvalue and Value! and
Of which Of which provisions Of which: Of which provisions
defaulted defaulted defaulted defaulted
o

w » 3 ‘anv effect due to credit conversion

(min GBP, %)

Central banks and central governments.
In:

f Which: Specialised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Ret

tail - Secured on real estate property - Of Which: SME
VIRGIN ISLANDS, BRITISH Reai - Secured on real estate proberty - Of Whic
Qualifying Revolving

- Other Retail
Retail - Other Retail - Of Which: SME

uritisation
Other non credit-obligation assets
1RB Total

IRB Approach

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

. Value . Value
Risk exposure amount Risk exposure amount
Origlnal Exposure’ Exposure = adjustments Orfoinal Exposure; Exposure = adjustments
Vvalue and Value' and
Of which Of which provisions Of which: Of which provisions
defaulted defaulted defaulted defaulted

w 3 3 ‘anv effect due to credit conversion factors or credlt isk mitiation techniaues (e.0. substtution effects).

(min GBP, %)

Central banks and central governments.

In: ns

Corporates

Corporates - O Which: Specialised Lendina
roorates - Of Which: SME

- Secured on real estate property

Retail - Secured on real estate property - Of Which:

LUXEMBOURG Retail - Secured on real estate property - O Which:

Secus
Other non credit-obligation assets
1RB Total

IRB Approach

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

5 . o Value
Risk exposure amount
al Exposure’ Exposure = adjustments
Value and

. . - Value
Risk exposure amount
nelERPOSHS Exposure = adjustments
Value and
Of which: which OF which
defaulted ulted defaulted

Credit Risk IRB 2



2016 EU-wide Transparency Exercise
Sovereign Exposure
Barclavs Plc

(min GBP)

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

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.
Middle Ea:

oans a
b
105,533.. 11,978 93.554.
577.. X
2,141.¢ 83
28.!
1.412. 58. 1.354..
X 0.(
1,504.: 0.(
9,106.: 532. ..
7.375. 761. 6.61
1. .
17.: X 17.
165. 11. 153.
1,710.¢ 1.71
3.702. 1,067.. 2.635.
224. X 224.1
435.1 273 162..
0. X 0.
73. 46. 27.
243. 148.! 95.1
1,317.¢ . 1,317
1.079.: 259. 820.
28,448. 6.368. 22,07
21.. 21. ..
2,042. 2.042..
378.! 369.
90.: 69.. 21
1.411. 1.379.. 31
. 0.
5.324. 5.324.
28,466.. X 28,466.
667.. 36.- 631.
14. 14.
1. 1.
231. . 231.
5,322. 672. 4,650.
1,991 180.. 1,811.

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

25,761.8

257611

7.374.4

6.193.2

1,181.2

66,615.9

0.0

66,615.9

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

Sovereign a

5,966.5

0.0



Financial assets: Carrying Amount

97,722

of which:
loans and
advances

of which:
debt securities

502. 0,
1,01 202. 81
1.340. 1.337.
1,104 X 1.104.
6.929.1 830. 6.09.
6.742. 1.202. 5.54(
2. X
66. 66.

142. 7.

1.775. 177
3.,008. 1323, 1.684.
284. X 284.
285.! 191. 94.
0. X X
203. 30. 173.
188. 124 63.
1.398. 1.398.
605. 324, 280.
29,570.! 7.41! 22,155.
28. 28.
0. X
17. 0.
1,538. 1.538.
865. 862.1
99. 68.
21. 21.

0.

5.691. 5691

30,336. X 30.336.

870. 85. 785
68. 0 68..
290. 209. 80
533.. 424.! 108..
1.207. 415, 792.
973.. 150.. 822

As of 30/06/2016

Memo: breakdown by accounting portfolio

De:s

Held for trading  of which: of which: fair value
Loans and Debt through prof
advances secuirities or loss advances

257688 [ 03 | 257686 | 8277 [ 8277 |

of which: of which:

securities

Available-for-
Loans and Debt sale

538928 | 00 | 53808 12.270.2 12.270.2

Held-to-
maturity
investments

of which: Loans and
Debt Receivables
secirities

of which:
Loans and
Advances

of which: of which:
Loans and Debt
securities

of which: of which:
Loans and Debt
advances

advances secirities

5.007.4

Sovereign a



(min GBP, %)

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

Asof 31/12/2015

Gross carrying amount

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

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

Collaterals and

Gross carrying amount

As of 30/06/2016

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

Collaterals and

DEBT INSTRUMENTS other than HFT
OFF-BALANCE SHEET EXPOSURES

@ 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

@ Insitutions 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, individually and collectively estimated (instruments at amortised cost) and changes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)

financial financial
; o i of which ; - i
performing but Of which non-performing on performing on nor!- oG performing but Of which non-performing on performing On non- B o AT
d‘;a:tal::ie: =3 :o exposures® performlng exposures dl;asstal‘::f: =3 go exposures® Fl ngs exposures
! T Of which: exposures’ ! T Of which: exposures’
defaulted defaulted
89,941 o o o 82,705 o ]
420 0 0 0 0 0 0 322 0 0 0 0 0 0
67,797 0 0 0 0 0 0 58,900 0 0 0 0 0 0
9,535 0 0 0 0 0 0 10,016 0 0 0 0 0 0
6,673 0 108 0 0 13 0 6,752 0 17 17 0 7 0
5,515 0 4 0 0 4 0 6,715 0 5 0 -2 5 0
584,538 3,413 8,601 7,343 1,989 3,621 2,824 652,759 1,958 7,419 5,983 1,628 3,182 2,340
53,716 0 0 0 0 0 0 82,171 0 0 0 0 0 0
12,161 0 0 0 182 0 0 13,099 0 0 0 44 0 0
59,233 395 0 0 -25 0 0 69,433 4 0 0 33 0 0
127,690 455 648 620 40 14 17 182,294 358 548 536 11 15 7
110,981 804 2,591 1,794 809 968 901 103,107 671 2,223 1,393 719 803 740
11,651 55 424 369 110 163 207 11,147 65 427 351 152 105 225
220,757 1,759 5,361 4,930 983 2,639 1,907 202,656 925 4,647 4,053 888 2,365 1,593
674,479 3,413 8,712 7,343 1,989 3,638 2,824 735,464 1,958 7,440 5,999 1,626 3,194 2,340
1,736 1,736 31 29 6 317,034 - 1,568 1,568 26 33 2
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(min GBP, %)

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 a
Households
DEBT INSTRUMENTS other than HFT

Loan 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
Barclays Plc

As of 31/12/2015

Accumulate: pairment,
accumulated changes in fair value
due to credit risk and provisions for
exposures with forbearance
measures

Gross carrying amount of
exposures with forbearance
measures

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

Of which n
performing
exposures with
forbearance
measures

Of which on 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

M For 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 3001

Forbourne exposures



