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Barclays Multi-Asset Sharpe Alt Roll RC 5% Index

This fact sheet contains limited information with respect to the Barclays Multi-Asset Sharpe Risk Diversified Alt Roll RC 5% USD Index. More detailed information about the
indices can be found in a presentation available upon request. Please note that the Barclays Multi-Asset Sharpe Risk Diversified Alt Roll RC 5% USD Index was launched in June
2015, so all returns presented herein prior to this date are based on historical backtesting. All statistical data is retrieved from Excess Return figures. Data shown is net of all
transaction costs, fees and an adjustment factor.

index Overview

The Index provides an innovative and intuitive approach to trend investing, one of the most well-known ways of Investment Objective

investing. The main features of the index include: Dynamically rebalanced index which aims to

« It recognises the need to adapt to changing regimes and dynamically allocates among ten different underlyings provide returns from a range of ten assets
from five asset classes by using a trend-following approach. The approach aims to provide diversification thus within a risk-controlled framework. The
reducing portfolio risk and potentially enhancing returns. dynamic allocation mechanism adapts the

» On a monthly basis the index selects five assets that have exhibited the highest Sharpe ratios over the previous exposure into five asset classes based on their
three months. This selection allows identification of assets with the highest historical risk-adjusted return. Index historical Sharpe ratio.

selection is capped at 20% per index, with no cap imposed on all other asset classes.

« To ensure diversification of the portfolio, the allocation into assets is done in a way such that each index
component has the same risk contribution to the overall portfolio as measured by volatility.

* The index also aims to manage the risk around a specified fixed target level by dynamically adjusting the exposure

to selected assets.
Key Features

M YTD 1y 3Y Ann. « Allocation is based on a rules-driven method
Simulated Past Returns® Return Return Return Return I Shierme « Aims to offer diversification across multiple
Barclays Multi-Asset Sharpe Alt Roll RC 5% Index 3.11% 8.73% 2.18% 4.48% 0.77 asset classes
60% MSCI World / 40% Global Agg ER -0.61% -7.83% 1.22% 5.05% 0.68 « Risk control mechanism may provide more
stable volatility by adjusting the exposure to
Underlying Indices and Allocations the selected assets depending on the prevailing
volatility
Asset Class Type Description BBG Aug-19  Sep-19
Equity us Barclays US Tracker Excess Return Index BXIIUSER - - Key Considerations
Europe Barclays Eurozone Low Vol Equity ER BXIILEEE 12.1% 12.4% * The Index may not perform in non-trending
Japan Topix Total Return TPXDDVD - - markets and positive performance in one
EM iShares MSCI Emerging Markets ETF EEM UP - - period may not extend to the next period
Commodities Comm.  S&P GSCl Excess Return Index SPGSCIP - - * The underlying assets are assessed on their
Gold SPDR Gold Shares GLD UP 8.6% 9.0% historical Sharpe Ratio rather than return only.
Bonds Europe  Barclays Euro-Bund Alt Roll Futures BXIETOU  39.9% 35.7% As aresult, the underlying assets with the
us Barclays US 10yr Note Futures BXIUTOU  29.4% 32.0% highest returns are not necessarily selected
Real Estate us iShares US Real Estate ETF IYR UP 10.0% 10.8% * The risk control mechanism may not be
Money Markets ~ US BBA Libor 1 Month US000TM - - reactive enough in case of a large and
unexpected move on any one day in the
Simulated and Live Past Performance (Feb 2005 to Sep 2019) Portfolio
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Rebalancing
Annualised return 4.53% 3.82% Monthly
Annualised volatility 5.42% 9.96% Live Date
Sharpe ratio 0.84 0.38 Jun-15
Max drawdown -15.90% -41.6% Bloomberg Ticker
% positive months 63.22% 59.20% BXIIMT5U
Monthly Simulated and Live Past Performance®
Jan Feb Mar Apr May Jun Jul Aug Sept Oct Nov Dec Year Bench.
2007 1.26% -1.94% -0.72% 0.23% -0.49% -2.26% -0.81% 0.73% 2.96% 3.27% 0.10% 0.67% 2.86% 3.87%
2008 0.28% 2.45% -0.56% -1.12% 1.42% -1.94% -1.57% -1.09% 0.15% -1.56% 2.73% 2.55% 1.58% -26.86%
2009  -1.05% 0.86% 1.23% -0.15% 1.29% -0.25% 1.71% 0.14% 1.20% 0.27% 2.50% -0.07% 7.89% 20.87%
2010 -2.07% 0.64% 3.88% 2.81% -0.57% 0.61% -0.74% 2.15% 1.94% 2.22% 0.15% 0.65% 12.14% 8.74%
2011 1.06% 2.45% -2.50% 2.02% -0.02% -1.79% 3.24% 0.99% -1.65% 0.90% 0.02% -0.29% 4.34% -1.11%
2012 1.32% 1.42% 2.39% -0.57% -1.66% 0.15% 2.43% 0.32% 0.24% -1.14% 0.89% 1.88% 7.85% 11.08%
2013 0.53% 0.46% 1.65% 1.88% -1.25% -1.57% 0.66% -0.54% 1.29% -0.13% 0.03% -0.49% 2.48% 14.34%
2014 -0.58% 1.50% 0.07% 1.53% 1.62% 1.68% 0.01% 1.68% -2.58% 1.28% 237% 0.97% 9.88% 3.74%
2015 2.80% -0.92% 0.73% -1.26% -1.21% I -1.81% -1.45% -5.67% 0.08% 1.52% -0.98% -0.83% -8.86% -1.68%
2016 -1.01% 0.88% 0.75% 0.16% -0.33% 1.74% -0.16% -1.72% -0.70% -1.58% 0.21% 0.74% -1.05% 441%
2017 0.28% 2.38% 0.87% 1.14% 0.89% -1.43% 0.55% 1.99% -0.51% 3.00% 0.79% 1.17% 11.61% 14.95%
2018 2.56% -2.56% -0.38% -0.72% 1.17% 0.02% 0.00% 1.33% -1.89% -4.99% 1.49% -0.65% -4.75% -7.83%
2019 1.93% -0.73% 1.82% 0.66% -1.42% 2.72% 0.41% 3.11% 8.73% 11.01%
| The index went live in May 2015

TSource: Barclays, Bloomberg | As of Sep 2019
Pre-inception period: Index Base Date is March 2005. Index Live Date is June 2015. Historical and hypothetical performance is not indicative of future performance.
Performance data reflect all costs/fees incorporated in the index formula, but do not reflect additional fees that may apply to an index swap transaction. See Historical
Index Performance Disclaimer for further information.
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Simulated Annual Returns® Simulated Historical Rolling Drawdowns®
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Historical Allocations
Underl BBG Oct 18 Nov 18 Dec 18 Jan 19 Feb 19 Mar 19 Apr 19 [ EYAE] Jun 19 Jul 19 Aug 19 Sep 19
US Equity BXIIUSER  20.0% 12.4% - - - 9.9% 15.0% 13.0% - 9.7% - -
Europe Equity BXIILEEE  20.0% - - - - 14.1% 20.0% 16.7% 14.9% 13.0% 12.1% 12.4%
Japan Equity TPXDDVD  14.5% 9.5% - - - - - - - - - -
EM Equity EEM UP - - - 3.8% 5.5% 10.5% - - - - - -
Commod. SPGSCIP 12.0% - - - - - 10.6% 9.3% - - - -
Gold GLD uP - 16.1% 12.0% 9.9% 12.9% 15.6% - - 12.7% 9.5% 8.6% 9.0%
Europe Bonds BXIIETOU - 42.0% 28.9% 36.1% 41.0% 49.9% 36.3% 27.5% 30.7% 353% 39.9% 35.7%
US Bonds BXIIUTOU - - 31.7% 30.1% 33.1% - - 33.5% 31.2% 32.6% 29.4% 32.0%
US Real Estate IYR UP - - 7.4% - 7.5% - 17.7% - 10.5% - 10.0% 10.8%
US Money M. USO000TM  33.4% 20.0% 20.0% 20.0% - - 0.4% - - - - -

NB: All indices allocations are capped at 20% except bonds, which can exceed the 20% cap.

Source: Barclays, Bloomberg | As of Sep 2019

Pre-inception period: Index Base Date is March 2005. Index Live Date is June 2015. Historical and hypothetical performance is not indicative of future performance.
Performance data reflect all costs/fees incorporated in the index formula, but do not reflect additional fees that may apply to an index swap transaction. See Historical
Index Performance Disclaimer for further information.
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Historical Index Performance Disclaimer

The following communication includes historical performance data related to select indices developed and published by Barclays Bank PLC (“Barclays”). This disclaimer is
intended to highlight the risks inherent in assessing such performance data.

Historical index performance can be assessed with respect to the index inception date:
Pre-inception index performance

Pre-inception index performance refers to the period prior to the index inception date (defined as the period from the “Index Base Date” to the “Index Live Date”). This
performance is hypothetical and back-tested using criteria applied retroactively. It benefits from hindsight and knowledge of factors that may have favorably affected the
performance and cannot account for all financial risk that may affect the actual performance of the index. It is in Barclays’ interest to demonstrate favorable pre-inception
index performance. The actual performance of the index may vary significantly from the pre-inception index performance. You should not rely on hypothetical index
performance information.

Post-inception index performance

Post-inception index performance refers to the period after the index inception date (defined as the period from the “Index Live Date” to the date of this presentation,
unless otherwise stated). This performance is actual historical performance of the index. Historical performance is not indicative of future performance.

All index performance data included in this communication are accompanied by a footnote specifying the relevant Index Base Date and Index Live Date. The Index Live date is
defined as the date on which the index rules were established and the index was first published. Actual historical performance is highlighted in blue. Hypothetical
performance is not highlighted.

Historical index performance is provided for a period of at least 10 years, unless the instruments underlying the index were only available or sufficiently liquid for a lesser period.
In that case, historical index performance is provided from the time when the instruments underlying the index were available or sufficiently liquid. Performance, volatility,
Sharpe ratio and correlation data are calculated using monthly returns and maximum drawdown data are calculated using daily returns.

The index methodology is available for review upon request, subject to the execution of a non-disclosure agreement.

Barclays or an affiliate of Barclays prepared the provided performance information (including the hypothetical performance information), may be the index sponsor and
potentially is the counterparty to a transaction referencing the index.

The performance data reflect all costs, charges and fees that are incorporated into the Index formula. The performance data, however, do not reflect any additional fees that
may be paid by a counterparty to a transaction referencing the index, and which may be agreed between Barclays and the counterparty.

Risk Factors

ADJUSTED INDEX COMPONENTS- The Index applies a rules-based strategy to the Index Components whereby an excess return and currency adjusted version of such Index
Component is determined (each being an “Adjusted Index Component”). Each such Adjusted Index Component is calculated as the excess return of the relevant Index
Component net of applicable Running Costs and adjusted for fluctuations in the currency exchange rate of such Index Component compared to the currency of the Index (if
applicable).

TREND/SHARPE RATIO FEATURE- The Index will not benefit from any appreciation in any Adjusted Index Component ranked six or lower. Further, as the determination of
the selected Adjusted Index Components only occurs monthly, the Index is exposed to both upside and downside movements of the selected Adjusted Index Components
until the next monthly Index Rebalancing Date. By using the Sharpe Ratio as a measure within the Index, the Index assumes that the Sharpe Ratio is a potential indicator of
the future direction of an Adjusted Index Component. There is no assurance that this assumption is correct, nor is there any assurance that the rules-based strategy taken by
the Index will generate positive returns.

VOLATILITY CONTROL AND LEVERAGE- The Index is calculated using a volatility control mechanism whereby the exposure to the Adjusted Index Components (the
“Actual Exposure”) may be increased up to a maximum exposure of 150% in periods of low measured volatility and decreased to a minimum exposure of O per cent in
periods of high measured volatility. Leverage has the potential to magnify gains as well as losses. Likewise, any reduction in exposure may cushion the effect of market falls
but constrain the benefit of market rises.

IMPLEMENTATION DELAY- There is an in built delay of two Index Business Days between when the volatility of an Index Components is calculated and when the change to
Actual Exposure, by way of the volatility control mechanism, is implemented. Sharp and sudden movements in the performance of the Index Components may not be
immediately accounted for in the level of the Index due to the application of the volatility control mechanism.

UNEQUAL WEIGHTING- As the weightings of the selected Adjusted Index Components are likely to be unequal, the value or performance of at least one Adjusted Index
Component is likely to have a disproportionately large influence on the performance of the Index as a whole.

ETF COMPONENTS- In relation to any Index Component that is an ETF, the Index will automatically reinvest any dividends paid in respect of such ETF on any relevant day
where such ETF is trading ex-dividend (net of any relevant withholding tax that would be levied by any relevant governmental or taxing authority) for the purposes of
determining the Adjusted Index Component Level in respect of such Index Component.

INTRADAY FOREIGN EXCHANGE RISK- Where Index Components are denominated in a currency other than the currency of the Index, the performance of the relevant
Adjusted Index Component will be affected by fluctuations in the relevant intraday foreign exchange rate.

RUNNING COST- THE VALUE OF EACH ADJUSTED INDEX COMPONENT WILL BE REDUCED BY THE RUNNING COST IN RESPECT OF SUCH INDEX COMPONENT. Such
Running Cost represents the estimated trading cost per annum hypothetically incurred by a hedge provider in taking a long position (or notional investment) in an Index
Component, such as (but not limited to) license fees. The Running Cost applicable to each Index Component is fixed and specified in the Index Rules. Such deductions will
act as a drag on the performance of the Index and the level of the Index will trail the value of a hypothetical identically constituted synthetic strategy from which such
amounts are not deducted. For the avoidance of doubt, the published level of the Index already incorporates the above costs.

COST DEDUCTED FROM BARCLAYS INDEX COMPONENTS- THE LEVEL OF THE BARCLAYS EUROZONE LOW VOLATILITY EQUITY ER EUR INDEX (THE “RELEVANT INDEX”)
WILL BE REDUCED BY A TRANSACTION COST. Such transaction cost reflects the estimated cost per annum hypothetically incurred by a hedge provider in taking a long
position in the assets represented by such Relevant Index and rebalancing such position over each monthly rebalancing period in accordance with changes to the Relevant
Index. Such deduction will act as a drag on the performance of each Relevant Index and the level of each Relevant Index will trail the value of a hypothetical identically
constituted synthetic strategy from which such amounts are not deducted. For the avoidance of doubt, the Index Component Level of each Relevant Index used for the
purposes of calculating the level of the Index already incorporates the above cost.
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Disclaimer

CONFLICTS OF INTEREST

BARCLAYS IS A FULL SERVICE INVESTMENT BANK. In the normal course of offering investment banking products and services to clients. Barclays may act in several capacities
(including issuer, market maker, underwriter, distributor, index sponsor, swap counterparty and calculation agent) simultaneously with respect to a product, giving rise to
potential conflicts of interest which may impact the performance of a product.

NOT RESEARCH

This document is from a Barclays Trading and/or Distribution desk and is not a product of the Barclays Research department. Any views expressed may differ from those of
Barclays Research.

BARCLAYS POSITIONS

Barclays, its affiliates and associated personnel may at any time acquire, hold or dispose of long or short positions (including hedging and trading positions) which may impact
the performance of a product.

FOR INFORMATION ONLY

THIS DOCUMENT IS PROVIDED FOR INFORMATION PURPOSES ONLY AND IT IS SUBJECT TO CHANGE. IT IS INDICATIVE ONLY AND IS NOT BINDING .

NO OFFER

Barclays is not offering to sell or seeking offers to buy any product or enter into any transaction. Any transaction requires Barclays’ subsequent formal agreement which will be
subject to internal approvals and binding transaction documents.

NO LIABILITY

Barclays is not responsible for the use made of this document other than the purpose for which it is intended, except to the extent this would be prohibited by law or regulation.
NO ADVICE

Obtain independent professional advice before investing OR TRANSACTING. Barclays is not an advisor and will not provide any advice relating to a product. Before making an
investment decision, investors should ensure they have sufficient information to ascertain the legal, financial, tax and regulatory consequences of an investment to enable them
to make an informed investment decision.

THIRD PARTY INFORMATION

Barclays is not responsible for information stated to be obtained or derived from third party sources or statistical services.

PAST & SIMULATED PAST PERFORMANCE

Any past or simulated past performance (including back-testing) contained herein is no indication as to future performance.

OPINIONS SUBJECT TO CHANGE

All opinions and estimates are given as of the date hereof and are subject to change. Barclays is not obliged to inform investors of any change to such opinions or estimates.
NOT FOR RETAIL

This document is being directed at persons who are professionals and is not intended for retail customer use.

IMPORTANT DISCLOSURES

For important regional disclosures you must read, click on the link relevant to your region. Please contact your Barclays representative if you are unable to access.

EMEA http://group.barclays.com/disclosures/emea-disclosures

APAC http://group.barclays.com/disclosures/apac-disclosures
us. http://group.barclays.com/disclosures/us-disclosures

IRS CIRCULAR 230 DISCLOSURE: Barclays does not provide tax advice. Please note that (i) any discussion of US tax matters contained in this communication (including any
attachments) cannot be used by you for the purpose of avoiding tax penalties; (i) this communication was written to support the promotion or marketing of the matters
addressed herein; and (iii) you should seek advice based on your particular circumstances from an independent tax advisor.

CONFIDENTIAL

This document is confidential and no part of it may be reproduced, distributed or transmitted without the prior written permission of Barclays.

ABOUT BARCLAYS

Barclays Bank PLC is authorised by the Prudential Regulation Authority and regulated by the Financial Conduct Authority and the Prudential Regulation Authority and is a
member of the London Stock Exchange. Barclays Bank PLC is registered in England No. 1026167 with its registered office at 1 Churchill Place, London E14 5HP.

Barclays Bank PLC, Australia Branch (ABN 86 062 449 585, AFSL 246617) is distributing this material in Australia. It is directed at 'Professional Investors' as defined by the
Australian Corporations Act 2001

Bloomberg Index Services Limited is the official index calculation and maintenance agent of the Barclays Multi-Asset Sharpe Alt Roll RC 5% Index , an index owned and
administered by Barclays (the “Index”). Bloomberg Index Services Limited does not guarantee the timeliness, accurateness, or completeness of the Index calculations or any
data or information relating to the Index. Bloomberg Index Services Limited makes no warranty, express or implied, as to the Index or any data or values relating thereto or
results to be obtained therefrom, and expressly disclaims all warranties of merchantability and fitness for a particular purpose with respect thereto. To the maximum extent
allowed by law, Bloomberg Index Services Limited, its affiliates, and all of their respective partners, employees, subcontractors, agents, suppliers and vendors (collectively, the
“protected parties”) shall have no liability or responsibility, contingent or otherwise, for any injury or damages, whether caused by the negligence of a protected party or
otherwise, arising in connection with the calculation of the Index or any data or values included therein or in connection therewith and shall not be liable for any lost profits,
losses, punitive, incidental or consequential damages.
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