EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

3 1 138

(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

1/47



EDINETOOOO
0000000 OO00DbDO00oOoo(Ees9s2)

OOoooOoood
3,000,000 289,770,000
1 96.59 2023 7 4
UFJ
3 8 2
3 8 13
5 8 12
3 1
10,000

2147



EDINETOOOO

0000000 OO00DbDO00oOoo(Ees9s2)

ooooOoood

3 1 3 8 25 306,000,000
3 2 3 8 26 420,000,000
3 3 3 8 27 182,996,100
3 4 3 8 27 127,428,000
3 5 3 8 31 400,000,000
3 6 3 91 1,011,000,000
3 7 3 91 1,435,000,000
3 8 3 99 2,044,000,000
3 9 3 9 30 400,000,000
3 10 3 10 1 1,846,000,000
3 11 3 10 1 3,661,000,000
3 12 3 10 12 761,000,000
3 13 3 10 18 463,000,000
3 14 3 10 20 2,144,000,000
3 15 3 10 22 173,368,104
3 16 3 10 29 200,000,000
3 17 3 11 1 1,544,000,000
3 18 3 11 1 2,208,000,000
3 19 3 11 5 250,000,000
3 20 3 11 12 1,446,000,000
3 21 3 11 17 2,841,000,000
3 22 3 11 30 200,000,000
3 23 3 11 30 650,000,000
3 24 3 12 1 1,960,000,000
3 25 3 12 14 2,178,000,000
3 26 3 12 28 200,000,000
3 27 4 1 14 1,540,000,000
3 28 4 1 19 1,478,000,000
3 29 4 1 19 160,000,000
3 30 4 1 21 179,692,800
3 31 4 28 220,000,000
3 32 4 2 4 315,000,000
3 33 4 2 4 888,000,000
3 34 4 2 8 203,346,550
3 35 4 3 17 260,000,000
3 36 4 3 18 165,488,718
3 37 4 3 18 151,470,000
3 38 4 3 18 100,000,000

3/47




3 39 4 3 18 1,339,000,000
3 40 4 3 18 1,433,000,000
3 41 4 3 18 3,237,000,000
3 42 4 3 30 250,000,000
3 43 4 4 1 100,000,000
3 44 4 4 7 162,864,000
3 45 4 4 19 1,344,000,000
3 46 4 4 19 2,643,000,000
3 47 4 5 2 430,000,000
3 48 4 5 13 1,238,000,000
3 49 4 5 19 8,530,000,000
3 50 4 5 19 4,452,000,000
3 51 4 5 20 2,242,000,000
3 52 4 6 6 629,000,000
3 53 4 7 8 100,000,000
3 54 4 7 19 2,410,000,000
3 55 4 8 22 248,060,000
3 56 4 8 22 319,950,000
3 57 4 8 22 669,000,000
3 58 4 8 22 429,000,000
3 59 4 8 22 125,000,000
3 60 4 8 22 6,936,000,000
3 61 4 8 22 868,000,000
3 62 4 8 22 2,697,000,000
3 63 4 9 9 2,633,000,000
3 64 4 9 15 2,283,000,000
3 65 4 9 16 45,000,000
3 66 4 9 16 11,862,000,000
3 67 4 9 16 1,920,000,000
3 68 4 9 16 68,000,000
3 69 4 9 16 535,000,000
3 70 4 10 3 1,500,000,000
3 71 4 10 14 165,412,500
3 72 4 10 14 157,500,000
3 73 4 10 14 142,000,000
3 74 4 10 17 152,460,000
3 75 4 10 18 185,000,000
3 76 4 10 18 7,029,000,000
3 77 4 10 19 732,050,000

4/47

EDINETOOOO

0000000 OO00DbDO00oOoo(Ees9s2)

OOoooOoood




3 1 78 4 10 20 10,000,000
3 1 79 4 10 26 141,930,000
3 1 80 4 11 1 2,000,000,000
3 1 81 4 11 2 2,180,000,000
3 1 82 4 11 4 154,732,640
3 1 83 4 11 17 758,335,500
3 1 84 4 11 18 7,972,000,000
3 1 85 4 11 18 839,000,000
3 1 86 4 11 25 173,592,720
3 1 87 4 12 13 5,377,000,000
3 1 88 4 12 13 498,000,000
3 1 89 4 12 13 1,769,000,000
3 1 90 51 6 296,000,000
3 1 91 5 1 19 86,958,200
3 1 92 51 20 339,874,350
3 1 93 51 20 127,730,130
3 1 94 5 1 20 1,068,000,000
3 1 95 5 1 20 1,154,000,000
3 1 96 51 20 1,894,000,000
3 1 97 51 20 1,650,000,000
3 98 5 1 20 593,000,000
3 1 99 51 20 413,000,000
3 1 100 51 20 1,322,000,000
3 1 101 5 1 20 2,316,000,000
3 1 102 5 1 20 2,245,000,000
3 1 103 5 3 16 573,873,300
3 1 104 5 3 17 174,911,550
3 1 105 5 3 17 1,140,000,000
3 1 106 5 3 17 5,312,000,000
3 1 107 5 3 17 9,233,000,000
3 1 108 5 3 17 650,000,000
3 1 109 5 3 22 145,530,000
3 1 110 5 4 3 600,000,000
3 1 111 5 4 4 300,000,000
3 1 112 5 4 5 216,480,600
3 1 113 5 4 7 144,819,675
3 1 114 5 4 13 584,640,000
3 1 115 5 4 18 151,835,160
3 1 116 5 4 18 756,895,590

5/47

EDINETOOOO

0000000 OO00DbDO00oOoo(Ees9s2)

OOoooOoood




EDINETOOOO
0000000 OO00DbDO00oOoo(Ees9s2)

OOoooOoood
3 1 117 5 4 18 90,269,490
3 1 118 5 4 18 1,001,000,000
3 1 119 5 4 18 2,561,000,000
3 1 120 5 4 18 290,000,000
3 1 121 5 5 1 299,026,600
3 1 122 5 51 950,000,000
3 1 123 5 5 11 100,000,000
3 1 124 5 5 19 496,220,000
3 1 125 5 5 19 727,264,500
3 1 126 5 5 19 389,259,450
3 1 127 5 5 19 1,613,000,000
3 1 128 5 5 19 1,983,000,000
3 1 129 5 5 19 510,000,000
3 1 130 5 6 1 1,300,000,000
3 1 131 5 6 2 175,548,600
3 1 132 5 6 8 143,170,000
3 1 133 5 6 8 143,170,000
3 1 134 5 6 20 229,954,140
3 1 135 5 6 20 417,000,000
3 1 136 5 6 20 2,453,000,000
3 1 137 5 7 3 1,600,000,000
179,789,108,967 0

820,210,891,033

6/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

7147



EDINETOOOO
0000000 OO00DbDO00oOoo(Ees9s2)
OOoooOoood

2028 7 26
2.5
D
3,000,000 3,000,000
1,000
2028 7 26
@
2023 7 26 2027 7 26
4.40
@ +
2027 7 26
4.40
4.40 +
-100
30 12 1 360
1 12 32

8/47



EDINETOOOO
0000000 OO00DbDO00oOoo(Ees9s2)

oooooodd
@
2023 7 26
2024 7 26 1
7 26
@
66 27
Al S&P
S&P A+
S&P S&P
66 27
313 3 3
S&P 66 27
(
2 S P (
5
https://ratings.moodys.com/japan/ratings-news
S P
http://www.spglobal.co.jp/ratings
http://www._spglobal .co.jp/unregistered
©))
2
2019 6 20
2023 7 25
2023 7 27
IPA
cMU

9/47



EDINETOOOO
0000000 OO00DbDO00oOoo(Ees9s2)

Ooooooood
CMU
CMU
1PA 1PA
IPA
publ 1PA publ IPA
publ IPA
publ CREST CMU
CMU CMU 2023 4
12
)
) )
1
2023 4 12 Deed of Covenant
1,000 1,000 2023 7 6
(D 2023 7 25
1,000
2023 7 26
2
1933
U.S. Person
EEA
(1) 2014/65/EU MIFID 11 40 QD
(i) EU 2016797 MiFID 11 4(1) (10)
(iii) 2017/1129/EU
EU No 1286/2014 PRIIPs
PRIIPs

10/47



EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

(€H) 2023 7 26
2024 7 26 1
7 26
@
1 360 360
360x  Y2-Y1 30x  M2-M1 D2-D1
360
Y1l
Y2
M1
M2
D1 31
D2
D1 29 30
(©)) 1
() 2023 7 26 2027 7 26
4.40 44

@) 2027 7 26

4.40
4.40 +

-100%

11/47

31

30

OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OO0Oo0oOood
€))
x 100%
@
(©)
O)
(i) 10
17
©)
O)
O)
)
O]

12/47



@

Alt Roll 10

BINDA

BINDA

BINDA

of Methodology and Benchmark Statements
https://indices.barclays

13/47

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OoOoOoOodadn
2.5
Bund Alt Roll 10
L S
L
2
3
BINDA
BINDA

Barclays 10SCO Compliance Statement, Transparency



2.5

)

()
(vi)
(vii)

(viii)

@
Q)

2.5

Solactive AG

2.5
REIT
REIT REIT
REIT

REIT

REIT
REIT

REIT
REIT
REIT
3

14/47

2.5

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OOoooOoood
2.5
2.5
2.5
REIT
REIT
REIT
REIT
8



2.5

2.5

15/47

EDINETOOOO

OO0000OO00o0bDOo0oDOoOdnoo(eess2)

1.0

OOoooOoood

150



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oooooooo
2.5
150 100
2.5
©)
@
(b)
2 ®
2
4
@
(k)
©

10

16/47



®

)

(©)

@

(b)

Q)

)

©)
®
Q)

*

©®

10

®

©)

2

&)

©®

17/47

(

)

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

10

€Y)

10

)

@ ®



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OooooooOod
©
© )
10
® ©)
©
(10)
5
5 (@)
5 ()
5
5 5
5
(11)
@ ()
@
(b)
5 5
() 5
)
5
5
5
5
)
5
an
(10) (11) (11)
(12)
2 ¥

18/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

13)

@

(b)

Q)

(i)

(i)

Q) (i)

Q) (i)

60

(The Bank of New York Mellon)

E14 S5AL
(One Canada Square, London E14 5AL, United Kingdom)

19/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@
()]
(c) FATCA 1986 871 (m)
FATCA 1471 1474
1471 (b)
(@
30
30
®
™
) 2
)

)

20/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@
30
®) 14

14

©

30
@

10 5

10
)

@

(b)

©
(b)

@ O

@

21/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

oooooooo
®
11
€3]
@
21
10
2
@ )
75 25 2
Q) ()
)
()
()
) )

90

22147



12
o

)

®

*

®

©

CMU

CMU

CMU CMU

1 (b)
(@D
)

(i)

*

Q)

23/47

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

75

cMu
CMU CMU

@
©
(e) 2



13 1999

14
@

(b)

15
@

)

®

16

17

1999

1,000

2023 6 27

@

(b)

24147

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@
)
(i)
(i)
®
© O)
(i)

25/47



26/47

Bund Alt Roll

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

10
Alt Roll 10

REIT



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@)
®
EUREX
SIFVA
ETF
10
@ 0)

27147



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OoooOoooo
https://indices.barclays
@ )
(i)
(i)
(b)
(a) REIT
1
1
()
1
1
(
1
REIT
REIT
REIT
REIT
REIT

28/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2023 7 26
@) REIT 20

1
®)

REIT

29/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

@) REIT 20

(b)

©) REIT

O

) REIT
20

©)

30/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2023 6 27
5

@) REIT

©)
QY
®)

31/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

A
®)
2016 6 8 EU No 2016/1011
2008/48/EC  2014/17/EV EU No 596/2014
2023 6 27
@
()
&9)

(%)

32/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2.5
BMASS250

@) REIT

O

@
@
2007 991
878

(b)

33/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

)

() 936

©

)

©

@
@
SDRT
) an (i)
1.5 SDRT
)
(i) 2008/7/EC 5 (2)
Giii)

1.5 1986
78 4 Gi)  (iv)

)

(i)
D)

@iv)

(b)
97 A
SDRT

34/47



©

)

~

(

(

(

o

)

)

)

)

(i)

SDRT

SDRT

SDRT

15.315

35/47

20.315

0.5

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OOoooOoood
0.5 SDRT
SDRT
0.5
1.5
CREST

20.315

20.315



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2028 7 26

36/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

37/47



(i)

(H

38/47

EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

2009
PRA FCA
SRR

39/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

SRR 5 a

SRR

1986

EU
2015 7

40/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

EU CRA

CRA

LIBOR LIBOR

EU

41/47

CRA

EU

EU CRA

LIBOR 2023 6



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

EU

SONIA SOFR €STR
SORA

42/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

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

43/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)
OOoooOoood

IT
SONITA
SOFR  €STR SORA
SONIA SOFR  €STR SORA SONIA SOFR  €STR SORA
SONIA  SOFR €STR SORA
SONIA SONIA SOFR SOFR €STR SORA
SONIA  SONIA SOFR  SOFR €STR SORA

SONIA  SONIA SOFR  SOFR €STR SORA

44/47



EDINETOOOO
OO0000OO00o0bDOo0oDOoOdnoo(eess2)

OOoooOoood
5 6 23 2028 7 27
5 6 23 2026 7 27
5 6 23 2028 7 27
5 6 23 2030 7 26
5 6 27
2028 7 27
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 Securities Act. Terms used in this paragraph have the meanings given to them by Regulation S under
the Securities Act.
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