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S 2021 EU-wide Transparency Exercise
Key Metrics

AUTHORITY

Barclays Bank Ireland plc

As of As of As of As of

COREP CODE REGULATION
(min EUR, %) 30/09/2020 31/12/2020 31/03/2021 30/06/2021
Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 3,955 4,306 4,353 € 01.00 (r020,c010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs € 01.00 (r020,c010)
- " 3,808 4,172 » . i
transitional arrangements had not been applied 4290 - € 05.01 (r440,c010) Article 50 of CRR
Tier 1 capital -ansitional period 4,520 4,971 5,018 € 01.00 (r015,c010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - € 01.00 (r015,c010)
™ " 4,37 4837 3 .

transitional definition 373 83 49%5 ~C 05,01 (r440,c010) - C 05.01 (1440,020) Article 25 of CRR
Total capital - transitional period 5,236 5,852 5,899 € 01.00 (r010,c010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements C 01.00 (r010,c010) - C 05.01 (r440,c010) y
had not been applied 5108 5,732 5,850 ~C 05.01 (1440,020) - C 05.01 (r440,c030) Articles 4(118) and 72 of CRR
Risk exposure amounts
Total risk exposure amount 18,276 23,717 27,423 28,038 € 02.00 (r010,c010) Articles 92(3), 95, 96 and 98 of CRR
Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not € 02.00 (r010,c010) y
e 18,227 23,611 27,330 27,985 ©C 0501 (+440,040) Articles 92(3), 95, 96 and 98 of CRR
Capital ratios
Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 13.46% 16.68% 15.70% 15.53% CA3 {1} -
_Common Equity Tier 1 (as a percn_er_\tage of risk exposure amount) - trans!tlonal definition - as 13.04% 16.13% 15.27% 15.33% (C 01.00 (r020,c010) - C 05.01 (r440,c010) )/ R
if IFRS 9 or analogous ECLs transitional arrangements had not been applied (C02.00 (r010,c010) - C 05.01 (r440,c040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 16.55% 19.06% 18.13% 17.90% CA3 {3} -

. ; : - (C 01.00 (r015,c010) - C 05.01 (r440,c010) -
Tier 1 (as a peI:centage of risk e>|<_posure amount) as if IFRS 9 or analogous ECLs transitional 16.14% 18.52% 17.70% 7.71% C05.01 (1440,0020) )/ (€ 02.00 (r010,c010) - C R
arrangements had not been applied 05.01 (r440,c040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 19.53% 22.07% 21.34% 21.04% CA3 {5} -
Total capi s : (C 01.00 (r010,c010) - C 05.01 (r440,c010)

ota _gapltlal (asa percentige of risk exposull_'e amount) as if IFRS 9 or analogous ECLs 19.24% 21.63% 20.97% 20.90% 05,01 (1440,020) - C 05,01 {r440,c030) / )
transitional arrangements had not been applied € 02.00 (010,c010) - C 05.01 (r440,c040

Leverage ratios
Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 45,563 69,562 85,243 93,036 € 47.00 (r300,c010) ::::%i‘:‘?c"’{:"e CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
Leverage ratio - using a transitional definition of Tier 1 capital 6.64% 6.50% 5.83% 5.39% € 47.00 (r340,c010) ::::%i‘:‘?c"’{:"e CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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AUTHORITY

Leverage ratio

Barclays Bank Ireland plc

(min EUR, %)

Tier 1 capital - transitional definition
Tier 1 capital - fully phased-in definition
Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

As of

As of

As of

As of

COREP CODE

30/09/2020 31/12/2020 31/03/2021 30/06/2021
3,025 4,520 4,971 5018 | C47.00 (320,c010)
2,942 4,373 4,837 4,955 | €47.00 (r310,c010)
45,563 69,562 85,243 93,036 | C47.00 (r300,c010)
45,563 69,562 85,243 92,982 | c47.00 (r290,c010)
6.6% 6.5% 5.8% 5.4% [A1)/[B.1]
6.5% 6.3% 5.7% 5.3% [A2)/[B.2]

REGULATION

Article 429 of the CRR; Delegated Regulation
(EU) 2015/62 of 10 October 2014 amending
CRR




2021 EU-wide Transparencv Exercise
Capital

Barclays Bank Ireland plc

(min EUR, %) As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021 COREP CODE REGULATION

o 3570 s san2 se99 [coumconan J—
OO EQUIY 1 3 CAPITAL vt ofdcion and s e s e PRSI .
S;‘;‘[’V‘Z"‘l‘g;‘;"‘"““”"‘ cId IO LA S T 974 2282 2,662 2,662 c 01.00 (r030,c010) Artcles 26(1) pots (s) and (8), 27 0.2, 36(1) pont () and 42 of CRR.
T w st “ o |comcmon s e 5 s e

e atver 08 an 205 [coumaan A ——
L2 w2 ™ vz [comamn 17t 20 e
T . . o o |comocnen s A2, 50 e s 5 e TG
Pt st v s o T okl . . . o |common P
At o CET e to prcdena s B © 0 w0 e P
o ssts g Gt . 5 2 o [comemen oy | 0 0 T 0 50 17
20t e n e bty rd s i o gy s o S S S P P T
(9 1RBshorfolof et kst o erpectd s s 2 35 34 |comwmen IS —
(2 Defned benef psen st . . . P [ ——
9 Recroca coss ks n ETH Caplal o o o o |comomen T ——
o o . o |coocmen IS
[Epop— con ety be st 01 250% . . . o [femende 5 ey

Caniman e S o s
Or i o secursatonpstiens ) . . . P s e 0,20 a0, 24 e 0 5B
) 3 ol s ol o s i N N S P e e e
T T ——— . o . o [couocomn PO
T3 e T T G LN o o o o |comwmon ek 7 6 0,450 o 9 0 05 05
2 Amoun xcding e 17.65% sl . . . P E—— .
I RN ———— R . IS —
OWN FUNDS
Transitional period (<) Minimum value commitment shortfalls 0 c ov.00 (rs14,c010) Artcle 36(1), pont (n) and Aticle 1320(2) CRR

T o fcomsan [—
Aol dducions o ETE Captol et A 3 R o . . P .
P — o o o o [coomcsmen -
S ” s 1 P IR )

Tanetioat dhsimensdv o gractherd T Coptl s o o o o |commman i 103, 47 O

Ot rnstona adsimeris o ¢ 53 s 4 6 |cummon R
ADDITIONALTIER1 CHPITAL (et of deducions ad e vansonl adsnts) ses ses . [P —— P
Aol Ter  Cptal e 565 565 e [P O —
2 Bcss dducon o T2 s over 2 e o o o o |comcman

co1.00 es0,co10) + C .00 (700 co10) +
Other Additional Tier 1 Capital components and deductions. o o 0 0 co1.00 (710c010) + Co100 (740,c010) +
covoo (7acot0) + C01.00 (748 co10)

Additional Tier 1 transitional adjustments 0 0 o o [|commomn comman

«
co1.00 (730c010)

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 3,025 4520 4971 5018 covoo gors.coro) vt 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 545 715 881 881 coLoo (7s0.c010) vt 71 of GRR

Tier 2 Capital instruments 565 735 895 895 c01.00 (760,c010) + C01.00 (s90.c010)

cot.0 (910,c010) + co1.00 (s20c010) +

o co1.00 (930,c010) + € 01.00 (40,c010) +
100 (1950,010) + C 0100 (970,010) +

c01.00 (974.c010) + C01.00 (978.c010)

Other Tier 2 Capital components and deduc 0 0 0

Tier 2 transtional acjustments 20 20 14 aa [cooemann cooman +
TOTAL RISK EXPOSURE AMOUNT 18,276 2717 27,423 28038 [ Arcis 20, 95,9 and 9 of G
OWN FUNDS
REQUIREMENTS
Of which: Transitonal acjustments inclu W 106 o 50 [cosorcoin
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 13.46% 16.68% 15.70% 1553% sy -
CAPITAL RATIOS (%)
Transitional period % TIER 1 CAPITAL RATIO (transitional period) 1655% 19.06% 18.13% 1790%  [cascny -
TOTAL CAPITAL RATIO (transitional period) 19.53% 22.07% 21.34% 204%  |cascsy -
| ATA LTS ALZL MINRZPAL TS
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 2377 3,808 4172 4290 |A22A24iMINAAAZ2 -
Fully loaded A ovon
EIELLDED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 13.04% 16.13% 15.27% 1533%  |oassn -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 8 148 134 6 [cosor (mocn
Adjustments to AT1 due to IFRS 9 transitional arrangements o o o 0 [cosor emocunn)
Adjustments to T2 due to IFRS 9 transitional arrangements 20 20 14 a4 [cosoreaocmn)
Adjustments included in RWAS due to IFRS 9 transitional arrangements ) 106 0 54 [coson e

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not aken into account i this calcuation,
Full loaded CETI canitl ratio estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure



(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)*

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

Total

Barclays Bank Ireland plc

2021 EU-wide Transparency Exercise

Overview of Risk exposure amounts

RWAs
As of 30/09/2020 As of 31/12/2020 As of 31/03/2021 As of 30/06/2021 COREP CODE
C 02.00 (1040, c010) -[C 07.00 (r090, c220, s001) + C 07.00 (r110, c220, s001)+ C 07.00 (r130, c220, s001)|
+C 08.01 (1040, €260, 5001) + C 08.01 (050, c260, S001) + C 08.01 (060, c260, S001) + C 08.01 (040,
12,534 15,409 16,334 16,783 €260, s002) + C 08.01 (1050, €260, s002,) + C 08.01 (r060, c260, s002)]-[ C 02.00 (R470, c010)] - C
02.00 (R460, c010)]
€ 02.00 (1060, c010)-[C 07.00 (090, c220, 5001) + C 07.00 (1110, c220, s001)+ C 07.00 (1130, 220,
4,667 10,942 11,966 12,369 5001)]
'C 02.00 (R250, c010) - [C 08.01 (r040, c260, s002) + C 08.01 (050, c260, s002) + C 08.01 (r060, c260,
0 0 0 0 s002)]
C02.00 (R310, c010) - [C 08.01 (1040, <260, S001) + C 08.01 (050, c260, s001) + C 08.01 (1060, 260,
7,449 4,003 3,840 3,904 s001)]
C02.00 (R420, 010)
0 0 0 0
€07.00 (1090, 220, S001) + C 07.00 (1110, c220, s001)+ C 07.00 (1130, c220, 5001) + C 08.01 (1040,
1,942 3,845 4173 4511 €260, 5001) + C 08.01 (1050, €260, S001) + C 08.01 (1060, c260, s001) + C 08.01 (1040, €260, 5002) + C
! ’ ! " 08.01 (1050, €260, 5002,) + C 08.01 (r060, €260, 002) + C 02.00 (R460, c010)]
€ 02.00 (R640, €010)
306 342 895 1,146
C02.00 (R490, <010)
15 21 46 16
C02.00 (R470, 010)
0 0 0 8
€02.00 (R520, c010)
1,329 1,452 3,317 2,473
€02.00 (R530, c010)
10 6 3 4
€ 02.00 (R580, €010)
1,319 1,446 3,314 2,469
€ 19.00_010_601%12.5+C 20.00_010_450*12.5-+MAX(C 24.00_010_090,C 24.00_010_100,C
24.00_010_110)*12.5
0 0 0 0
€ 02.00 (R680, c010)
0 0 0 0
C02.00 (R590, c010)
2,149 2,235 2,346 2,346
€ 02.00 (R600, €010)
0 0 0 0
C02.00 (R610, c010)
2,149 2,235 2,346 2,346
€02.00 (R620, 010)
0 0 0 0
C02.00 (R630, c010) + C 02.00 (R60, c010)
0 413 314 755
18,276 23,717 27,423 28,038

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.




VaR (Memorandum item) STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF LATEST AVAILABLE
PREVIOUS 60 (SVaRt-1)
WORKING DAYS
(SVaRavg)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT " -1 o o

AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

TOTAL RISK EXPOSURE AMOUNT

PREVIOUS
DAY (VaRt-1)

(min EUR)

As of 30/09/2020 As of 31/12/2020

Traded Debt Instruments

Of which: General risk

Of which: Spec k
Foreian exchanae risk
Commodities risk

Total
As of 31/03/2021 As of 30/06/2021

Traded Debt Instruments
hich: General risk

OF which: Specific risk
Equit
Of which: General risk

2021 EU-wide Transparency Exercise
Market Risk
Barclays Bank Ireland plc

INCREMENTAL DEFAULT
AND MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK

EXPOSURE
12 WEEKS 12 WEEKS AMOUNT
AVERAGE LAST MEASURE FLOOR  AVERAGE

MEASURE MeasuRe MEASURE

As of 30/09/2020

As of 31/03/2021

VaR (Memorandum item)

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

PREVIOUS DAY
(VaRt-1)

™

STRESSED VaR (Memorandum item)

MULTIPLICATION

FACTOR (ms) x
AVERAGE OF
PREVIOUS 60

WORKING DAYS

(SVaRavg)

LATEST

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

12 WEEKS
AVAILABLE (SVaRt: AVERAGE
A

\SURE

As of 31/12/2020

LAST
MEASURE

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK
EXPOSURE

12 WEEKS AMOUNT
AVERAGE
EASURE

FLOOR MEASURE

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR), which instead are included in the RWA OV1 template.



2021 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Barclays Bank Ireland plc

Standardised Approach

As of 30/09/2020

Risk exposure amount

Po—— Vale adustments and

3|

[ P —————
Roaional anvarnmants or Incal autharities
Public sector entities

[ ——
International Oraanisations

Babiy

. o
Consolidated data Secured bv mortaaces on immavable oronerty 6|
o

Excosures indetault 10

e ncsoiatot with narHeuiach bioh ek o

Coversd bonde o

Chaim o ncitions 3 raraneatos with S et csscsment o

Collectun neechmants andortainas (E11) o

o

134

G294

Original Exposure*

As of 31/12/2020

Risk exposure amount.

s Value adjustments and
B provisions

Standardised Approach

As of 30/09/2020

Value adjustments and

Exposure Value!  Risk exposure amount

of which: SME
Retail
of which: SME
Secured by mortaaaes an immavable oronerty
of which: SME

GERMANY

Exnosures in default
Thame assaciatod with narticuiarh hioh risk
Covered bonds

Claime on institutinns and enrmoratas with a ST cradit assasement
Collective investments undertakinas (CIU)

Other exnosures

isoc Tatal

Standar

Original Exposure®

As of 31/12/2020

Risk exposure amount

A Value adjustments and
® provisions’

@

exposures, butncudes general redt sk adjusiments.

Standardised Approach

As of 30/09/2020

Risk exposure amount

. Value adjustments and
Exposure Value’ R

o e
Central aovernments or central banks

.

Secured by mortaaaes on immovable oroberty
of which: SME

Exoosures in default

Items assaciated with narticulariv hioh risk

ed bonds
Claims on institution;
ollective investments undertakinas (CIU)

ity

1« and cornorates with 2 ST credit assessment

Other exposures
Standardised Total

As of 31/12/2020

Exposure Value  Risk exposure amount

orginal & . [meeT—)
it B provisions®

exposures, butncuges genersl credit ik ausiments.

Standardised Approach

As of 30/09/2020

Rl axporur o, V2 Sstmerts e

Exposure Value!

T Tr—"
Reaional aovernments or local authorities
Public sector entities

Multilateral Develooment Banks
frs———————

of which: SME

of which: SME
ured b mortanaes on immovable nronerty
of which: SME
Exnocures in default
Items assaciated with oarticularlv hioh risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
ollective investments undertakinas (CTL

As of 31/12/2020

OrgnnlExposure! Exposunevale!  Riskexposre amount V211 2stmentsand

o

exposures, butncudes general redt sk adjusiments.

Standardised Approach

As of 30/09/2020

Original Exposure* Exposure Value!  Risk exposure amount e

Retail
of which: SME
Secured by mortaaaes on immovable oronerty
of which: SME
Exoosures in default
Ttems assaciated with narticulariv hioh risk
Covered bonds
Claims on institutions and cornorates with a ST cradit assassment
Collective investments undertakinas (CIU)

IRELAND

Standardiced Total

Value adjustments and

As of 31/12/2020

Value adjustments and
‘Original Exposure® Exposure Value'  Risk exposure amount w;wsmsr

exposures, butncudes general redit sk adjusiments.



2021 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Barclays Bank Ireland plc
Standardised Approach

As of 30/09/2020

Risk exposure amount Original Exposure®

. Value adjustments and
Exposure Value' Eeah

T —r—

which: SME
roc b mortanaes an immovabia nronerty
which: SH
Exnocurs in default
Items assaciated with oarticularlv hioh risk
Covored honds
Claims on institutions and cornorates with a ST credit assessment

UNITED KINGDOM

As of 31/12/2020

Risk exposure amount.

. S Value adjustments and
® provisions’

exposures butncuges genersl credit sk adjusiments.

Standardised Approach

As of 30/09/2020

Original Exposure®

B e

inal Exposure’ Exposure Value!

of which: SME
Retail

of which: SME
Secured by mortaaaes an immavable oronerty

of which: SME

in default

Thame assaciatod with naticularhv hioh risk
Covered bonds
Claime on institutinns and enrmorates with a ST cradit assasement
Collective investments undertakinas (CIU)

Other exnosur

Standardicod Totall

As of 31/12/2020

Exposure Value!  Risk exposure amount V211 :2::.’:::“ and

@

exposures butncudes general redt sk adjusiments

Standardised Approach

As of 30/09/2020

Risk exposure amount Original Exposure®

. Value adjustments and
Exposure Value' e

o e
Central aovernments or central banks

NETHERLANDS

.
Secured by mortaaaes on immovable oroberty
of which: SME
Exoosures in default
Items assaciated with narticularlv hioh risk
red bonds
Claims on institutions and cornorates with a ST credit assassment

ollective investments undertakinas (CIU)
ity

Other exposures
Standardised Total

As of 31/12/2020

Risk exposure amount

. . Value adjustments and
® provisions®

exposures, butncuges genersl credit ik ausiments.

Standardised Approach

As of 30/09/2020

Original Exposure®

Rl axporur o, V2 Sstmerts e

Exposure Value!

T —"
Reaional aovernments or local authorities
Public sector entities

Multilateral Develooment Banks

[ ———————"

of which: SME

of which: SME
red b mortaaaes on immavable nronerty

of which: SME
Exnocures in default
Items assaciated with oarticularlv hioh risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment

ollective investments undertakinas (CTL

LUXEMBOURG

As of 31/12/2020

Value adjustments and

Risk exposure amount =

Exposure Value'

o

exposures, butncudes general redt sk adjusiments.
Standardised Approach

As of 30/09/2020

Value adjustments and

Original Exposure®
provision: N

Original Exposure* Exposure Value!  Risk exposure amount

Retail
of which: SME
Secured by mortaaaes on immovable oronerty
of which: SME
Exoosures in default
Ttems assaciated with narticulariv hioh risk
Covered bonds
Claims on institutions and cornorates with a ST cradit assassment
Collective investments undertakinas (CIU)

NORWAY

Standardiced Total

As of 31/12/2020

Value adjustments and

Risk exposure amount e

Exposure Value!

exposures butncudes genersl redit sk adjusiments

Standardised Approach

As of 30/09/2020

Value adjustments and

Exposure Value!  Risk exposure amount Original Exposure®

T mr—
1 covernments or local authorities

iateral Develooment Banks

of which:
Sacured by mortanaes an immavabla oronerty

SWEDEN

n institutions and cornorates with a ST credit assessment
[T ———————= T

As of 31/12/2020

Value adjustments and

Exposure Value!  Risk exposure amount ,
> provisions’

@

exposures, butncudes genera redt sk acjusiments.
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Credit Risk - Standardised Approach

Barciays Bank Ireland plc

Standardised Approach

As of 31/03/2021 As of 30/06/2021

Value adjustments and|

Original Exposure* Exposure Value'  Risk exposure amount e

Original Exposure® Exposure Value'  Risk exposure amount

Value adjustments and
provisions.

[P ————

‘Secured by mortaaces on immovable orapert

Consolidated data

@ Sundarised

Standardised Approach

As of 31/03/2021 As of 30/06/2021

Value adjustments and

Original Exposure* Exposure Value' Risk exposure amount Original Exposure’ Exposure Value'  Risk exposure amount

[ ——

‘Secured by mortaaces on immovable oraperty

GERMANY

Standardised Approach

As of 31/03/2021 As of 30/06/2021

Value adjustments and U
ey Original Exposure’  Exposure Value!  Risk exposure amount EETT

Original Exposure®  Exposure Value  Risk exposure amount orovisora?

‘Central aovernments or central banks
[p———————
Public sector ents
Multlateral Develooment Banks
nternational Oraanisations
Institutions
Corvorates
of which: SHE
Ret:
of which: SHE
‘Secured by mortaaces on immovable oroberty
# which: SME

Exosures in default
Items associated with narticulariv hiah risk

Covers N

Claims on institutions and cornorates with a ST credit assessment

As of 31/03/2021 As of 30/06/2021

Value adjustments and

Original Exposure* Exposure Value' Risk exposure amount Original Exposure’ Exposure Value'  Risk exposure amount

Value adjustments and|
provisions®

‘Secured by mortaaces on immovable nronerty

Exnosures in default

Items associated with particularlv hiah risk

Covers <

Claims on institutions and cornorates with a ST credit assessment
P ———————= T

Standardised Approach

As of 31/03/2021 As of 30/06/2021

Value adjustments and

et Original Exposure* Exposure Value'  Risk exposure amount

Original Exposure® Exposure Valug'  Risk exposure amount

‘Central aovernments or central banks
[————
Public sector entities
[ ———
A ——
Inctitutions
Corvorates

n: sw

IRELAND e

‘Secured by mortaaces on immovable oraperty

of which: SMF

Exosures in default

Items asaciated with narticulariv hiah risk

Claime an institutions and cornorates with a ST cradit assessment
lective investments undertakinas (CIU)

Eoui

Other exoosures

Standardised Total?

@
xposures, but incudes general ced ik adustments.




UNITED KINGDOM

NETHERLANDS

LUXEMBOURG

NORWAY

SWEDEN

2021 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Barciays Bank Ireland plc

Original Exposure®

T ———
[
[ ————

Multlateral Develooment Banks
v ——

Institutions
Cornoratas

PR TN ———

Exnncures in dofault

Items associated with narticularlv hiah risk

Coverad hande

Claims on institutions and cornorates with a ST credit assessment
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Othor axnocuras

Standardised Total?
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Risk exposure amount. Original Exposure’

. Value adjustments and
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provisions’

As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure®

[ ——
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Standardised Approach

As 0f 31/03/2021

Exposure Value®  Risk exposure amount VS 2diUStmentsand o o et

As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure’

‘Central aovernments or central banks

[p———————

Public sector ents

Multlateral Develooment Banks

International Oraanisations
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Standardised Approach

As of 31/03/2021

Risk exposure amount.

. Value adjustments and
Exposure Value' ovisions

: Original Exposure*
provisions’ I

As of 30/06/2021

Exposure Value'

Value adjustments and
provi

Value adjustments and

provisions
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Risk exposure amount

Original Exposure®
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o
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Exnosures in default
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Claims on institutions and cornorates with a ST credit assessment

P ———————= T
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As of 30/06/2021

Exposure Value!

Risk exposure amount

Original Exposure®

‘Secured by mortaaces on immovable oraperty

of which: SMF

Exosures in default

Items asaciated with narticulariv hiah risk

Claime an institutions and cornorates with a ST cradit assessment
lective investments undertakinas (CIU)

Eoui

Other exoosures

Standardised Total?

Standardised Approach

As of 31/03/2021
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Exposure Value'

Risk exposure amount

Original Exposure®
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Exnocures in dofault
Items associated with particularlv hiah risk
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Exposure Value!
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Consolidated data

GERMANY

IRELAND

2021 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Barclays Bank Ireland plc

Central banks and central governments
Institutions
Corporates
porates - Of Which: Spe
of Which

Secured on real estate property
el estate pr

Retail - Other Rotail - OF Which: non-SME

Equity
Other non credit-obligation assets
1RB Total

(o EUR_30
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialsed Lending
Corporates - OF Which: SME

Secured on real estate property

Secured on real estate pr o
Retal - Se O Which: no

Qualifying Revolving
Other Retail

I - Other Retail

Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total

Of Which: Specalised Lending
Of Which: SME

Secured on real estate property
Retai - Secured on eal estate property - Of Which: SME
Secured on real estate oroperty - Of Which: non

: SME
ich: nonSME

Equity
Other non credit-obligation assets
IRB Total

[T pr——
itutions.
orporates
Of Which: Specialised Lending
porates - Of Which: SHE

Secured on real estate property
il - Secured on roperty - Of Which: SME

Secured on real estate o hich: non-

non-SHE

Central banks and central governments

Institutions

[—
« < - Of Whi 4 Lending
Corporates - Of Which

Retail - Secured on real estate property
tail - on real estate property
Retai - Secured on real estate oroperty

Retail - Qualifying Revolving
Retail - Other Retail

hich: SME
hich: non-S1

Retall - Other Retai - OF Which: SME
il - Other Retal - OF Which: non-SME-

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020

riginal Exposure’ Risk exposure amount e riginal Exposure’
CronziBee Exposure P adjustments 19Nl Exp
Value!

which:  provisions which:
cfaulied fauled

As of 31/12/2020

Risk exposure amount Value
Exposure ® adjustments
Value!

which:  provisions
et

port
(2) IRB Total does not incluce the Secutarisaton posiion unllke in the results pror o the 2019 exercis.

IRB Approach

As of 30/09/2020

riginal Exposure! Risk exposure amount “o riginal Exposure’
ez po adjustments  O19inal Exp
and

provisions

As of 31/12/2020

Risk exposure amount

Value
Exposure adjustments
and

provisions.

IRB Approach

As of 30/09/2020

Original Exposure® Risk exposure amount [ p—

Value
Exposure adjustments
and

Of which:  provisions
defauit

As of 31/12/2020

Risk exposure amount

Value
Exposure adjustments
and

provisions.

IRB Approach

As of 30/09/2020

Original Exposure® — Risk exposure amount Original Exposure®
Value!
of which: which:

defauted

Value
adjustments
and

provisions of whic

ccccogoggoccons

n
defauted defaulied

As of 31/12/2020

Risk exposure amount.

Value
Exposure adjustments
and

provisions.

IRB Approach

As of 30/09/2020

riginal Exposure’ Risk exposure amount Value iginal Exposure’
G Exposure P adjustments 019! EXP
Value! and
which:  provisions o e
efauk

As of 31/12/2020

Risk exposure amount
Exposure >

Value
adjustments
Value! and

provisions.




2021 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Barclays Bank Ireland plc

IRB Approach

As of 30/09/2020 As of 31/12/2020

S Risk exposure amount Value r @ Risk exposure amount Value
i Exposure P adjustments  O19inal Exp Exposure ® adjustments
Value! and Value! and
which Of which:  provisions which: which:  provisions
e, defaulied fauled et

o
Central banks and central governments
nstitutions

Corporates

g°

of Which: Spe
of Which: SHE

UNITED KINGDOM

ceessweecscy

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

e e Risk exposure amount e Epeoe Risk exposure amount.

Value Value
Exposure adjustments Exposure adjustments
Value! and Value! and
O which: Of which:  provisions O which: provisions
(o e faulted ed faul

Central banks and central governments
Institutions

Corporates
Corporates - Of Which: Specialsed Lending

Corparates - Of Which: SME
Secured on real estate property

cured on real estate property - OF Which: SME
i - Secured on el estate oroperty - Of Which: non-S1

Retai - Other Retail - OF Which: SME
Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

riginal Exposure! Risk exposure amount “o riginal Exposure!
G P adjustments  O19inal Exp Exposure
and

provisions

(o e
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
oates - OF Which: SHE

Secured on real estate property
Retai - Secured on real estae prof

NETHERLANDS el e

Qualifying Revalving
Other Retail

Retail - Other Retail

Retail - Other Retail ich: non SME

ccccccccccogno

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

Original Exposmret Risk exposure amount e Erptoe Risk exposure amount.

Value
Exposure adjustments
and

Value
adjustments
and

provisions provisions
(o e

Central banks and central governments
Institutions

Corporates
porates - OF Which: Specilised Lending
< - OF Which: SME

Secured on real estate property
Retail - Secured o real estate pre hich: SME

LUXEMBOURG ’

Other Retal
Retai - Other Retail - OF Which: non-SME

eeceemer=cgyy

Equity
Other non credit-obligation assets
IRB Total

IRB Approach
As of 30/09/2020 As of 31/12/2020
riginal Expostre® Risk exposure amount Value
ST Exposure P adjustments
Value! and

. sk exposure amour Value
e Exposure L - adjustments
Value! and
Of which; Of which:  provisions which:  provisions
I defauted defauted o
Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Specalsed Lending
c < - OF Which: SME

[ p——
Retai - Secured on res estate propery - Of Whih: SHE
NORWAY Retal - Secured on real stae property - Of Which: non-
Retail- Qualitying Revol
Retail- Other Retai
Reai - Othr Retai - Of Which: SE
Reail - Othr Reai - Of Whic: non SHE

ceccacccccoyng

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2020 As of 31/12/2020

riginal Expostre® Risk exposure amount Value

ST Exposure P adjustments
Value! and

O which: Of which:  provisions O which:

defoulted defoulted defoulted

riginal Exposure’ Risk exposure amount Value

L Exposure adjustments
Value! and

provisions.

I
Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Specalsed Lending

Corporates - OF Which: SME

Secured on real estate property

Retal - Secured on real estate p

SWEDEN e o ne

et
Retai - Other Retal SME
Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total




2021 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Barclays Bank Ireland plc

IRB Approach

As of 31/03/2021 As of 30/06/2021

o — exsonue Rk exposureamount  Veke | orgina xposure’ exsonue Rk exposureamoune  Vaue
Value! an Value! an
provisions Of which: Of which:  provisions
cetaued cetaued
‘Central banks and central governments.
Institutions
orporat
Corporaes - OF Which: Specali
Corporaes - Of Wrich: SHE

Consolidated data Retal
Retail - Qualifying Revolving
Retal - Other Retail
Retal - Other Retal - OF Wihi
Retal - Other Rota - OF Whi
Equity
Other non credit-obligation assets
18 Total®

(1) Original exposure, uniike Exposure

2019 exercise.

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

rigiml Exposurel Risk exposure amount Value S— Risk exposure amount Value
iz Exposure P adjustments  On9inal Expos Exposure pos adjustments|
Value' and Value® and
of which Of which:  provisions of whic Of which:  provisions
defac defauite defauited defaulted

Institut
Corporates
Corporates - OF Which: Speciaised Lending

o £,
‘Central banks and central governments
itutions.

Corporates - Of Which: SN

Retail - Secured on real estate property
Retail - Secured on real est

nreal estate property

GERMANY Retal - Secured on
Retai - Quafying Revolving
Retail - Other Retail
Retal - Other Retal - OF Wihi
Retal - Othor Rotal - OF Whic

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

reat oz s et 0z \

Original Exposure’ Risk exposure amount.

e ERmp— Risk exposure amaunt
Exposure adjustments  Oroinel Exee =
and

Value
Exposure adjustments,
Value! and
Of which:  provisions o which Of which:  provisions
3 defauited defauited defauited

‘Central banks and central governments
Institutions
Corporaty

Corporat

Corporates.

Retail - Secured
®

estate pro
Secured on real estate proverty
Retail - Qualifying Revolving
Retail - Other Retail

® Retail - Of W
Other Retail - 0 W
Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposire, unlike Exposure

- \

As of 31/03/2021 As of 30/06/2021 |

e e [I——— valve [—— Value
T Exposure P adjustments Exposure e adjustments
Value* and and
of which Ofwhich:  provisions 0 ek provisions
ctaued seraute ared

ich: Speciaed Lending
SME

Retail - Secured on real estate property
Refall - Secured on rea estate property
Secured on real etate proverty
Retail - Qualifying Revolving
Retail - Other Retail
Refail - Other Retail - Of W
Retail - Other Retail - 0 W

ccocogoggoooo ol

(1) Original exposire, unlike Exposure factors or credt

- \

As of 31/03/2021 As of 30/06/2021 |

] Fate] Risk exposure amount Valve s Risk exposure amount Valve
Ciang B Exposure " adjustments 193! Expo: Exposure P adjustments|
Value! and and
Of which:  provisions provisions
defauited

‘Central banks and central governments
Institutions
Corporates

eporates - OF Which: d Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate pr h: SE
Retail - Secured on real estate oroperty - Of Which: non-S1

Retail - Qualifying Revolving

Retail - Other Ret:
®

IRELAND

il - Other Reta
Rl - Other Ret

Equity.

Other non credit-obligation assets

IRB Total

(1) Original exposure, uniike Exposure




UNITED KINGDOM

NETHERLANDS

LUXEMBOURG

NORWAY

SWEDEN

2021 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Barclays Bank Ireland plc

IRB Approach

As of 31/03/2021 As of 30/06/2021

riginal Expasure! Risk exposure amount Value S—— Risk exposure amount Valve
iz Exposure P adjustments  On9inal Expos Exposure pos adjustments|
and Value! and
of which Of which:  provisions o whi Of which:  provisions
defauited defauited defauited defauited

0 0
0 0

E E

Corporates - OF Which: Speciaised Lending o 0
Corporates - Of Which: SME 0 0

9 9

Retail - Secured on real estate property s o

Retall - Secured on rea estate p o 0

Refail - 5 9 s

Retail - Qualifying Revolving o 0

Retail - Other R 0 0

Retall - Other Retai - OF Whi 0 o

Rt - Other Retai - O Whic 0 0

Ea 0 0

Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

riginal Exposure’ Risk exposure amount Value
B G Exposure P adjustments|
Value' Value® and

Original Exposure*

of which of whic Of which:  provisions
(in e defac defauited defaulted

‘Central banks and central governments

Institutions

rates - OF Which: Speciaised Lending
Corporates - OF Which: SME

Retail - Secured on real estate property
Retail - Secured on rea estate property - Of Which
ured on real estate roperty - Of Which:
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME

Rl - Other Retail - Of Which: non-SME
Equity.

Other non credit-obligation assets

IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2021 As 0f 30/06/2021

Original Exposure’ Exposure Risk exposure amount o Original Exposure’ G Risk exposure amount ml‘j;':: L]
Value' Value! and

Of which Of which:  provisions 0f whic Of which:  provisions

(o ez deta et detauned cefauted

[ p——

Institutions

Corporates
Corporates - Of Wrich: Speiaised Lening
Corporaes - Of Wich: SHE

Retail - Secured on real estate property
Retail - Secured on real estate property
Refail - Secure proserty
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME

ccccononmcoges
ccccononmcoges

cocccosccooye ol

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

IRB Approach

As of 31/03/2021 As of 30/06/2021

o Eeee] Risk exposure amount Value o] Extee Risk exposure amount Value
Sz Exposure P adjustments  On9inal Expos Exposure pos adjustments|
Value® and Value® and
of which provisions. provisions

of which of which of w
defauited defauited defauited defauited

Which: Specaised Lending

Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property
Refail - Secure proserty
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME
Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposure, uiike Exposure

IRB Approach

As 0f 31/03/2021 As of 30/06/2021

riginal Exposure’ Risk exposure amount Value
= Exposure adjustments
Value! and

riginal Exposure® Risk exposure amount Value

G Exposure adjustments
Value® and

provisions,

of which provisions
det.

ic of which o which o whic
(rin e aulted defauited defauited defauited
‘Central banks and central governments
Institutions.
Corporates

Corporates - Of Which: Specialied Lending

rporates - OF Which: SME
Retail - Secured on real estate property
Retail

wcured on rea estate property

R o
Retail - Qualifying Revolving
Retail - Other Retail

Retail - Other Retail - Of Which;

Retail - Other Retai - Of Which: non-SME

Eaquity.
Other non credit-obligation assets
IRB Total

(1) Original exposure, unlke Exposure val

IRB Approach

As 0f 31/03/2021 As of 30/06/2021

riginal Exposure’ Risk exposure amount Value
= Exposure adjustments
Value! and

Original Exposure® Fo— Risk exposure amount ol
Value® and
O which Of which:  provisions o which Of which:  provisions
(rin e defauited defauited defauited defauited
‘Central banks and central governments
Institutions.
Corporates
Corporates - Of Which: Specialied Lending
Corporats - Of Which: SN

Retail - Secured on real estate property
Refall - Secured on real estate pre
Reta red on real

etail - Qualifying Revolving

Retail - Other Retail
Retail - Other Retai - Of Which;
Retail - Other Retail - Of W

cceccoscccoyo ol

Eaquity
Other non credit-obligation assets
IRB Total

(1) Original exposiure, unlke Exposure val



2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Barclays Bank Ireland plc
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
: designated at fair value fair value through other
held for trading A amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

coooooo
cococoooo

0
0
Austria 0
0
0
0

Total 55 a9 55 [ [} [ 2 165 [ [ [
EY 375 77 00

s
w
2
&l
&l

Belgium

ccccococolelc c oo
o

hlccocooo

oloccoooof
olo o o000 of
hloccocoooy
|
&
wloccocoo
K
N
ulcccocoo
&
g
olo o o000 of

Bulgaria

cyprus

Czech Republic

Denmark

ccococooof
ocooooof

ol cooooof

Estonia

I5Y-10v 1

110Y - more
Total




2021 EU-wide Transparency Exercise

by country of the counterparty

gover P
Barclays Bank Ireland plc
As of 31/12/2020
Direct exposures
On balance sheet

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
non-derivative financial
assets (net of short
positions)

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Nominal

of which: Financial assets  of which: Financial assets at

designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at

Notional amount
amortised cost

Carrying amount Notional amount ~ Carrying amount

ccooooof

France

752

209

ccooooof

1.383

668

1.202

1.209

a7

Germany

5

86

12598

ccococooa

ccococoor

1,795

1,089

3,464 9,898 1,486 12,998 [

olc ccococoolplocccccoslolocccsad

Croatia

Greece

Hungary

Ireland

ccooooof

ccooooof

Italy

ccooooof

ccooooof

2,627

2,627

olcccococooleloccccood

Latvia




Residual Maturity

Total carrying amount of
non-derivative financial
assets (net of short
positions)

Total gross carrying amount of non-
derivative financial assets

Country / Region

Lithuania

of which: Financial assets
held for trading

On balance sheet

of which: Financial assets
designated at fair value
through profit or loss

2021 EU-wide Transparency Exercise

of whid
fair value through other

by country of the counterparty

gover P
Barclays Bank Ireland plc
As of 31/12/2020
Direct exposures
Derivatives

Derivatives with positive fair value

Financial assets at
of which: Financial assets at

. Notional amount
amortised cost

Carrying amount

comprehensive income

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Luxembourg

ccooooof

olo o oo oo of

27 22

[} 1 1.304 3.074

Malta

Netherlands

ccooooof

50 [

ol oo oo of

Poland

Portugal

ocooooof

70 a1

ol ccoooof

Romania

Slovakia

Slovenia




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Barclays Bank Ireland plc
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
: designated at fair value fair value through other
held for trading A amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

T 1

Spain

ccocooo
ccooooof

Sweden

ccooooof

United Kingdom

ccooooof

olc ccococoolplocccccoslolocccsad

Iceland

Liechtenstein

Norway

Australia

Canada

ccooooof

olo oo oo

Hong Kong




2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Barclays Bank Ireland plc
As of 31/12/2020
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
: designated at fair value fair value through other :
held for trading A amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

To-aMr
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

Japan

To-3aMT
ram-1vr
rav.ovr
rav.avr
ray.syr
rsy-10v 1
r10Y - more

us.

To-3aMT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

China

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y - 10 1
110Y - more

Switzerland

T0-3MT
ram-1vr
rav-2vr
rav-3vr Other advanced economies
13Y-5Y1 non EEA
I5Y - 10 1

110Y - more

ccooooof

ol oo oo of

T0-3MT
ram-1vr
rav-2vr
rav-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
110Y - more

T0-3MT
ram-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
110Y - more

Middle East

T0-3MT
ram-1vr
rav-2vr
rav-3vr Latin America and the
13y-5v1 Caribbean
I5Y-10v 1

110Y - more

Total




Residual Maturity

Country / Region

Africa

On balance sheet

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)
of which: Financial assets

designated at fair value
through profit or loss

of which: Financial assets
held for trading

2021 EU-wide Transparency Exercise

gover

p by country of the counterparty

Barclays Bank Ireland plc
As of 31/12/2020

Direct exposures

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

k weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount

Others

Information disclosed in this template

sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.

(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees

(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting por balance sheet).
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local govemments.

(5) Residual countries not reported separately in the Transparency exercise

Region:

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

and or accounting dlassification of the positions

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, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,

Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And

Principe, Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia
(6) The columns Total carrying amount of non-derivative financial assets (net of short posi

ns)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.
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gover p by country of the counterparty

Barclays Bank Ireland plc
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
; designated at fair value fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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gover p by country of the counterparty

Barclays Bank Ireland plc
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal

Residual Maturity Country / Region

) of which: Financial assets  of which: Financial assets at
of which: Financial assets ; ; of which: Financial assets at
; designated at fair value fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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Residual Maturity

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Country / Region

Lithuania

of which: Financial assets
held for trading

On balance sheet

of which: Financial assets
designated at fair value
through profit or loss

2021 EU-wide Transparency Exercise

fair value through other
comprehensive income

gover p by country of the counterparty
Barclays Bank Ireland plc
As of 30/06/2021
Direct exposures

Derivatives

Derivatives with positive fair value

Financial assets at
of which: Financial assets at

. Notional amount
amortised cost

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount
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Off-balance sheet exposures

Nominal
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gover p by country of the counterparty

Barclays Bank Ireland plc
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal
of which: Financial assets of which Flnanc@ o W.hlc Financial assets at of which: Financial assets at
. designated at fair value fair value through other
held for trading ! amortised cost
through profit or loss comprehensive income

Residual Maturity Country / Region

Carrying amount Notional amount Carrying amount Notional amount
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gover p by country of the counterparty

Barclays Bank Ireland plc
As of 30/06/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O "hich: Financial assets — _of which: Financial assets at ¢ e Financial assets at
: designated at fair value fair value through other :
held for trading A amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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Residual Maturity

Country / Region

Africa

On balance sheet

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets
held for trading

2021 EU-wide Transparency Exercise

gover p by country of the counterparty

Barclays Bank Ireland plc
As of 30/06/2021

Direct exposures

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

k weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount

Others

Information disclosed in this template

sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.

(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees

(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting por balance sheet).
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local govemments.

(5) Residual countries not reported separately in the Transparency exercise

Regions:

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

and or accounting dlassification of the positions

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, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,

Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And

Principe, Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia
(6) The columns Total carrying amount of non-derivative financial assets (net of short posi

ns)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.
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