EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

3 10 29

(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

3 8 2
3 8 13
5 8 12
3- 1
10,000
984,379,106,832

1/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

2/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd
2023 11 27 2
S&P500 ]
2021 11
2023 11 27
2 S&P500 )
5 « 2 5 2
100
2023 11 27
2.50
1 13
(€))
2021 11 30
2022 2 27 1
2 27 5 27 8 27 11 27

3/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

@
2 2. @
Q)]
®
66 27
Al S&P
S&P A
S&P S&P
66 27
313 3 3
S&P 66
(
2 S P (
5
https://www._moodys.com/pages/default__ja.
aspx

S P
http://www.standardandpoors.com
/ja__JP/web/guest/home
http://www._standardandpoors.com/ja__JP/web/guest/regulatory/unregistered

*

oOoOooodn

27

4/40



EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

ooooodd
2019 6 20
2021 11 29
2021 11
€©))
®)
1PA
1PA
1PA
1PA publ 1PA
publ 1PA publ 1PA
publ CREST
2021 6 18
)
) )
1
2021 6 18 Deed of Covenant
100
2021 11 18
100
2021 11 29
(D
300
100
2021 11 30
2
1933
U.S. Person
EEA
(i) 2014/65/EU MIFID 11 41 (11 (i)
EU 2016/97 MiFID Il 4(1) (10)

(iii)  2017/1129/EU

5/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

EU No 1286/2014 PRIIPs
PRITPs

) 2021 11 30

2.50 2022 2 27 1

2 27 5 27 8 27 11 27

6,042 6,250

)
1 360 360
360x  Y2-Y1 30x  M2-M1 D2-D1

360

1
Y2
M1
M2
D1 31 30
D2 31
D1 29 30
®3) 1 3

@

)

)
100
@ x 100
)

6/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

Doooooo
@
2
®
*
(H
(i) 10
17
©)
®
Q)
)

7/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

ooooodo
®)

@
)

225

225
( ) S&P500
S&P500 S&P S&P Dow Jones Indices LLC
SPDJI
Standard & Poor"s® S&P® S&P500®
Standard & Poor*"s Financial Services LLC S&P Dow Jones®

Dow Jones Trademark Holdings LLC

SPDJI
SPDJI S&P S&P
S&P
S&P500
S&P500
S&P
S&P
S&P500 S&P
S&P S&P500
S&P
S&P
S&P500
SPDJI
S&P
S&P S&P500
S&P
S&P
S&P500

8/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

ooooooo
S&p
S&p
S&p
@
)
225
1 1
1949 225 2021 10 25 28.373
50
50 2001 10 1
2001 10
1
5
1 10

()

()

()

9/40



( ) S&P500

S&P 500®

S&P 500 S&P

S&P

(www.spdj i .com)

GAAP

11 30

98

50

500

S&P 500
S&P 500

S&P

SEC

10/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oOoOooodn
225
225
75
S&P
S&P 500
S&P 500

0.10



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd
(NYSE )
REIT REIT( ) BDC(
) ETF( ) ADR( )
ADS( )
SeP 2021
(€)]
)
2020 10 1 2021 10 22
35000
30000
25000
20000
15000
10000
5000
0 : : : ; :
IR AP S ﬁ% ﬁ@» ﬁ@» .ﬁ" T&@» ﬁ@ ﬁ@» Ks
d&( 'erﬁ( “l% Q‘]} d‘l} Q‘W’\ Qq} d\:\ ﬁﬂ} ()q} {:,'L\ qu "
NI U USRS S S S S Sl S, S, S
Q> Vv P o
2021 10 22 28,804.85
( ) S&P500
2020 10 1 2021 10 22 S&P500
S&P500 S&P500
S&P500
S&P500 S&P500

11/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
ooooodn

5000

4500
4000 -‘H-’_‘_-’_,-_r"uF1vr=;11iy4F‘lFi'Ji"-'n*¥"——d-r\f'H-U-\fiiiﬁ-wrﬂ-n-ﬁ?ﬁa;;r‘
3500 e

7
3000

2500
2000
1500
1000
500
4]
K @» ,3»
R Qg;{ %

v "
SR

@@x@»%@@s
AR IR SRR
@‘@“‘@“’@@@@@@@*@

2021 10 22 S&P500 4,544.9

Q)
@

(b)

2 3)
2 3

®)
)
)

@ (@)

©)

12/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

Ogoooood
() )
iii
)
©)
10
3
)
) (6)
10
) ®)
Q)
®
8
8 () 8
)
8
8
8 8
8
) 8
) 8

13/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

8
8

©®
2 ®
(10)
@
)
Q) (i)
Q) (i)

60

14/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

(The Bank of New York Mellon)
E14 5AL
(One Canada Square, London E14 5AL, United Kingdom)

@
()
(c) FATCA 1986 871 (m)
FATCA 1471 1474
1471 (b)
()
30
30
®

15/40



®

@

(b)

©

©)

10
o

(

)

30
14

10

16/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

) 2
)

14

30



@

(b)

©

&)

®

11
€))

)

@

)

)

17/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn



21
@ )
75
)
)
12
€Y
@ 1 O
1 (d)
@

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

ooooooo
10
2
25 2 O)
)
)
)
)
90
1
75
1 ©)
1 e 2

18/40



®

*

®

©

13 1999

14
@

(b)

15

@

0

Q)

1999

100

Q)

Q)

19/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn



®

16

17

@

(b)
)
2021 12 1

20/40

2021 11 17

( )S&P500

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

@

)

(i)

(b)

© (H

(i)

21/40



(

)

EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

1
100.00 3
( )S&P500 S&P500
10
225 NKY
S&P500 The S&P500® Index

SPX Index

22/40

10

oOoOooodn



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd
()
1
1
) )
)y )
1
)
( )S&P500 S&P500
1
1
S&P500
) ) )
)
1
)

23/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd

)

( )S&P500

S&P500
5 4
2021 11 30
) )
S&P500 S&P
S&P Dow Jones Indices LLC

() 20

( )S&P500

24140



(

)

S&P500

25/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

( )S&P500



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd
() 20
( )S&P500 S&P500
S&P500
)
( )S&P500 S&P500
)
20
( )S&P500
S&P500
S&P500

65.00 3 2

26/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

2021 11 17
5
@ )
()
(b)S&P500 ()
)
2016 6 8 EU No 2016/1011
2008/48/EC  2014/17/EV EU No 596/2014

27140



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooOodd
2021 11 17
@
® )
)
)
( )S&P500
)
( )S&P500
S&P500

28/40



@
@
2007

(b)

)

() 936

©

)

©

)
@

878

29/40

991

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

SDRT
) (D (iin)
1.5 SDRT

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

1.5

1986 78

4 (i) (iv)

)

(i)
(i)

@iv)

()

97 A

SDRT

() 0.5 SDRT

(i) 0.5
SDRT 6 SDRT

©
0.5
SDRT SDRT
1.5

©)

CREST

30/40



(

(

(

)

)

)

15.315

20.315

31/40

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

20.315 (

20.315



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

2023 11 27

32/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

2009
PRA FCA SRR

SRR 5 a

33/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

SRR

1986

EU
2015 7

34/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oOoOooodn
1
EC 1060/2009 EU CRA
EU CRA

2018

EU EC 1060/2009 CRA

CRA

EU

2016/1011 EU 2018 EU EU

201671011 EU

35/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

EU

SONIA SOFR €STR
SORA
2020 3 2
SOFR SOFR 2020 8 3 SONIA
SONITA
SONIA  SONIA SOFR  SOFR €STR SORA
SONIA  SONIA SOFR  SOFR €STR SORA

36/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

SONIA  SONIA SOFR  SOFR €STR SORA
forward-looking
backwards-looking
SOFR
2018 4 3 SOFR
SOFR
IT
SONIA SOFR €STR SORA
SONIA SOFR €STR SORA SONIA SOFR €STR SORA
SONIA SOFR €STR SORA
SONIA SONIA SOFR SOFR €STR SORA

37/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

SONIA  SONIA SOFR  SOFR €STR SORA
SONIA  SONIA SOFR  SOFR €STR SORA

38/40



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
oOoOooodn

3 10 21 2024 11 22
S&P500

1933

S
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 in certain transactions exempt from the registration requirements of the SecuritiesAct.  Termsused in

this paragraph have the meanings given to them by Regulation S under the Securities Act.
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