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— ~ 347 A & #(Issuer information)

145 %

AT N & #(Issuer)

BARCLAYS BANK PLC

£% (Nationality) UK
P /& & ¥ (Industry) Financial

= ~ 1§ %547 & 31 (Bond information)
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f& 7~ % #4(Bond name)

BARCLAYS BANK PLC F36 USD
25,000,000 15Y Switchable
Notes due 31 March 2037

0% 8. 1&(Zero coupon)

The coupon shall be determined

in accordance with the

following formula:

(a)Subject to paragraph (b)
below, in respect of each
Interest Calculation Period
that occurs prior to the
Switch Option Event Date:

3.75% per annum

(b)In the event the Issuer
exercises its Switch Option,
then in respect of each
Interest Calculation Period
that falls on or after the

1& % 4% %5 (Bond code) F03234

& % f5 #%(Short name) P22BACR4

ISIN XS2358018179

# %] (Currency) USD

%547 B #7(Issue date) 2022/3/31

A& B #i(Pricing date) 2022/3/16

34T % #4(Tenor) 15

AT 2R 25,000,000

(Amount of issuance)

#4718 #%(Issue price) 100

AT X 0B 4] # (Fixed) LB = #] % (Fixed)
(Coupon type) 0% )4 & (Floating) [ 1i% %) #] % (Floating)

[J%& & f#(Zero coupon)
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Switch Option Event Date:

The Switch Rate

Please refer to the Appendix
hereto for the definitions in

respect of the coupon above.

AT B AR A
(Details relating to interest

payment)

The interest rate shall be
determined in accordance with
the following formula:

(@) Subject to paragraph (b)
below, in respect of each
Interest Calculation Period
that occurs prior to the
Switch Option Event Date:

3.75% per annum

(b) In the event the Issuer
exercises its Switch Option,
then in respect of each
Interest Calculation Period
that falls on or after the
Switch Option Event Date:

The Switch Rate

Please refer to the Appendix
hereto for the definitions in
respect of the interest rate
above.

Interest is calculated on a
30/360 unadjusted day count
basis.

Interest payment dates will be
quarterly on 31 March, 30 June,
30 September and 31 December
in each year, from (and
including) 30 June 2022 to (and
including) 31 March 2037.

Subject to early redemption,
the Bonds will be fully repaid by
the Issuer at 100% of the
calculation amount in U.S.

Dollars on the maturity date.

FEAT AR E A
(Early redemption)

BlNot Applicable
[ ICallable, non-call __X__
[ IMake-whole call

[_INot Applicable
[ICallable, non-call X
[ IMake-whole call
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(Details relating to

redemption)

N.A.

1% A 3% % (Credit rating) Wi T AE RS (I AERRE
CIEAERTE LAz ASE

1% #2444 (Rating agency) Moody’s/S&P/Fitch

1% A 3 % (Rating) A1/A/A+

= ~ f& % 218 & 3 (Pricing information)

O] RE=ZEARNEITANBIREETHREFRRBAEEHEZFS  RHETEREM

ARNEGEBITZRRE A

R = A8 A R EIMEAT AR F

1% B #3(Pricing date) 2022/3/16
R RAE FHF] % (Interest) (A) 3.75%

REB25HHERANE LB

(Benchmark)

USD 15Y SOFR Swap Rate

(Interest rate spread) (C)

Z1B B 2HERA RE® 2.03%
(Benchmark at the pricing

date) (B)

AR EABFF ot 172bps

0 RRMEHA E(A)= RAE B 2 F 5424 F E 4 (B)+ A A A % o a5 (C)

BEEM RRBITZEALATEYE L -

4 3x(Notes)

N.A.




APPENDIX

Definitions in respect of the coupon rate of the securities

“Switch Rate” means Max(Reference Floor, USD CMS 10Y Rate +0.90%) per annum;

“USD CMS 10Y Rate” means, on any day, the CMS Reference Rate for such day with a maturity of the Designated Maturity;

“CMS Reference Rate” means for the purposes of calculating the USD CMS 10Y Rate in respect of any calendar day, the Specified
Swap Rate, with a maturity equal to the Designated Maturity for such USD CMS 10Y Rate, expressed as a percentage, which appears

on the Relevant Screen Page as of the Relevant Time on such day;

“Designated Maturity” means 10 years;

“Reference Floor” means 0.00% per annum;

“Relevant Screen Page” means ICE IBA USD RATES SOFR 1100;

“Relevant Time” means 11:00 a.m. New York City time;

“Specified Swap Rate” means the USD-SOFR ICE Swap Rate, provided by ICE Benchmark Administration Limited (IBA) as the
administrator of the USD SOFR ICE Swap Rate (or a successor administrator) as of the Relevant Time (or any amended publication time
specified by the administrator of the USD SOFR ICE Swap Rate in the benchmark methodology), provided that if the Specified Swap
Rate does not appear on the Relevant Screen Page at the Relevant Time on a relevant calendar day, the provisions of Condition 4.2(d)

(CMS Reference Rate Disruption) shall apply; and

“Switch Option” means, that the Issuer has the option to elect, no more than once, to switch the Interest Rate payable
in respect of all (but not part of) the Securities to the Switch Rate, on the first day of any Interest Calculation Period
from the Interest Calculation Period beginning on 31 March 2023, by giving not less than 2 Business Days’ prior notice
to the Noteholders of such election and stipulating the first Interest Calculation Period from which the Switch Rate will
apply. The Switch Rate shall be effective from and including the first day of such stipulated Interest Calculation Period
(the “Switch Option Event Date”) and shall thereafter, be the applicable Interest Rate in respect of the Securities for
all subsequent Interest Calculation Periods until the Redemption Date (subject to any early redemption of the
Securities). For the avoidance of doubt, the Switch Option can only be exercised by the Issuer no more than on one
occasion and once exercised, the Interest Rate in respect of the Securities can no longer be amended to the previously

applicable Interest Rate or any other Interest Rate.
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This statement is provided solely by the Lead Manager; the Taipei Exchange (“the TPEX”) is not responsible
for any of the content appearing in the document, and makes no statement regarding its accuracy or
completeness; and the TPEx bears no liability for any loss incurred due to the content of the document as a

whole or any of its parts, or due to any reliance on such content.

UEERABEAR  AERE T oRAEBEEIIMEBRARRFEIMER > HBEASS -

4% BARCLAYS BANK PLC
Switchable Notes du

FW|AYH -5 R
REA: AR —
UNEIE. /%1 3N 4 Jb P L & BA K 700 35







