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EQUITY INVESTMENTS - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Investment

Coupon/

Participation Underlying(s)

Strike
Index/Basket

Level

Corporate and Investment Banking

Current
Index/Basket

Level

Current
Index/Basket
Performance

Indicative
Maturity
Value'

Absa Smart
Allocator (USD) -
Issue 2

Absa Smart
Allocator Note -
Issue 3

Absa USD Smart
Allocator 90 -
Balanced - Issue 4

Best 5 of 20 Note

Best of European
Giants - Issue 1

Black Chips
Accelerator Issue 1

Black Chips
Accelerator Issue 4

Black Chips
Accelerator Issue 5

XS1068108932

ZAG000121807

XS1144646947

ZAG000130576

ZAE000200648

ZAE000173548

ZAE000176400

ZAEO000177408

Time to  Capital Loss
Maturity Barrier/Floor Minimum
(months) Return
34 N/A
33 N/A
37 94% Floor
44 60% American
Barrier (Close)
34 N/A
8 50% Floor
1 50% Floor
1 50% Floor

140%

120%

180%

100%

100%

180%

162%

155%

Barclays Multi
Asset Sharpe Risk
Diversified RC 5%
USD Index

Barclays Multi
Asset Sharpe Risk
Diversified RC 5%
USD Index

Barclays Multi
Asset Sharpe Risk
Diversified RC 5%
USD Index

Basket

Basket

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

148.44

147.83

157.06

100

100

132.02

140.12

1441

134.91

134.91

134.91

131.9

133.98

177.8

177.8

177.8

-9.11%

-8.74%

-14.10%

31.90%

33.98%

34.68%

26.89%

23.39%

0.00%

0.00%

-6.00%

31.90%

33.98%

62.42%

43.57%

36.25%

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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This information is for professional advisers ONLY and not intended for retail clients' use.

EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Investment

Time to

Maturity

Capital Loss
Barrier/Floor

Coupon/
Minimum
Return

Participation Underlying(s)

Strike
Index/Basket

Level

Corporate and Investment Banking

Current
Index/Basket

Level

Current
Index/Basket
Performance

Indicative
Maturity
Value'

Black Chips
Accelerator Issue 6

Black Chips
Protector Issue 1

Black Chips
Protector Issue 10

Black Chips
Protector Issue 11

Black Chips
Protector Issue 12

Black Chips
Protector Issue 13

Black Chips
Protector Issue 14

Black Chips
Protector Issue 4

ZAE000179602

ZAEO000173555

ZAE000189411

ZAE000191334

ZAE000192704

ZAE000196150

ZAE000199477

ZAEO000177390

(months)

12

15

16

19

21

50% Floor

N/A

N/A

N/A

N/A

N/A

N/A

N/A

144%

140%

160%

140%

140%

140%

140%

116%

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

Barclays Black
Chips Price Return
USD Index

146.77

132.02

159.54

165.85

167.72

169.63

169.08

1441

177.8

177.8

177.8

177.8

177.8

177.8

177.8

177.8

21.14%

34.68%

11.45%

7.21%

6.01%

4.81%

5.15%

23.39%

30.44%

40.75%

18.32%

10.09%

8.42%

6.74%

7.21%

18.51%

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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<> ABSA

This information is for professional advisers ONLY and not intended for retail clients' use.

EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Investment

Time to

Maturity

Capital Loss
Barrier/Floor

Coupon/

Minimum
Return

Participation Underlying(s)

Strike
Index/Basket
Level

Corporate and Investment Banking

Current
Index/Basket
Level

Current
Index/Basket
Performance

Indicative
Maturity
Value'

Black Chips
Protector Issue 6

Black Chips
Protector Issue 7

Black Chips
Protector Issue 8

Black Chips
Protector Issue 9

Dual Index WO
Autocall Issue 3

EURO STOXX 50
Autocall Issue 12

EURO STOXX 50
Autocall Issue 13

EURO STOXX 50
Autocall Issue 14

EURO STOXX 50
Autocall Issue 16

ZAE000179636

ZAE000181061

ZAE000182895

ZAE000185880

ZAG000124447

ZAG000120122

ZAG000124587

ZAG000125931

ZAG000127234

(months)

36

13

14

39

N/A

N/A

N/A

N/A

60% European
Barrier

60% American
Barrier (Close)

60% European
Barrier

60% European
Barrier

60% European
Barrier

15.80% p.a.

16.50% p.a.

16.50% p.a.

16.35% p.a.

16.50% p.a.

106%

120%

140%

142%

100%

100%

100%

100%

100%

Barclays Black

Chips Price Return

USD Index

Barclays Black

Chips Price Return

USD Index

Barclays Black

Chips Price Return

USD Index

Barclays Black

Chips Price Return

USD Index

Euro STOXX 50
Index

S&P 500 Index
Euro STOXX 50
Index

Euro STOXX 50
Index

Euro STOXX 50
Index

Euro STOXX 50
Index

146.77

145.56

146.19

155

3,618.21

2,101.04
3,235.07

3,649.54

3,724.49

3,510.01

177.8

177.8

177.8

177.8

3,319.61

2,363.64
3,319.61

3,319.61

3,319.61

3,319.61

21.14%

22.15%

21.62%

14.70%

-8.25%

12.50%
2.61%

-9.04%

-10.87%

-5.42%

16.56%

21.05%

24.05%

15.75%

0.00%

49.50%

0.00%

0.00%

0.00%

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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This information is for professional advisers ONLY and not intended for retail clients' use.

Corporate and Investment Banking

EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Strike
Index/Basket
Level

Indicative
Maturity
Value'

Current
Index/Basket
Performance

Current
Index/Basket
Level

Time to
Maturity

Investment Capital Loss

Barrier/Floor

Coupon/
Minimum
Return

Participation Underlying(s)

(months)

EURO STOXX 50 ZAG000128372 17 60% European 16.00% p.a. 100% Euro STOXX 50 3,647.96 3,319.61 -9.00% 0.00%
Autocall Issue 17 Barrier Index
European Growth ZAE000192720 10 N/A 196.85% FTSE 100 Index 6,671.45 7,263.44 8.87% 12.95%
Basket 2014 - Issue
1 (With FX) Euro STOXX 50 3,134.98 3,319.61 5.89%

Index
European Growth ZAE000192712 10 N/A 193.82% FTSE 100 Index 6,671.45 7,263.44 8.87% 14.31%
Basket 2014 - Issue
1 (ZAR Only) Euro STOXX 50 3,134.98 3,319.61 5.89%

Index
European Growth ZAE000196093 12 N/A 187% FTSE 100 Index 6,569.07 7,263.44 10.57% 13.86%
Basket 2014 - Issue
2 Euro STOXX 50 3,141.63 3,319.61 5.67%

Index
European Growth ZAE000194064 11 N/A 192% FTSE 100 Index 6,597.82 7,263.44 10.09% 14.35%
Basket 2014 - Issue
4 Euro STOXX 50 3,117.04 3,319.61 6.50%

Index
European Growth ZAE000198925 15 N/A 200% FTSE 100 Index 6,660.32 7,263.44 9.06% 7.76%
Basket 2014 - Issue
5 Euro STOXX 50 3,342.86 3,319.61 -0.70%

Index
European Growth ZAE000200630 16 N/A 179.75% FTSE 100 Index 6,819.3 7,263.44 6.51% 1.97%
Basket 2014 - Issue
6 Euro STOXX 50 3,469.38 3,319.61 -4.32%

Index

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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G¥ AB SA Corporate and Investment Banking

This information is for professional advisers ONLY and not intended for retail clients' use.

EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Investment Time to Capital Loss Coupon/ Participation Underlying(s) Strike Current Current Indicative
Maturity Barrier/Floor Minimum Index/Basket Index/Basket Index/Basket Maturity
(months) Return Level Level Performance Value'

European Growth ZAE000203204 18 N/A 175% FTSE 100 Index 6,844.15 7,263.44 6.13% 0.00%
Basket 2014 - Issue
7 Euro STOXX 50 3,641.72 3,319.61 -8.85%

Index
European Growth ZAE000206652 21 N/A 175% FTSE 100 Index 6,472.7 7,263.44 12.22% 7.56%
Basket 2014 - Issue
8 Euro STOXX 50 3,391.78 3,319.61 -2.13%

Index
European Income ZAG000132432 45 N/A 174% Euro STOXX 50 3,269.97 3,319.61 1.52% 18.12%
and Growth Index
Protector - Issue 1 FTSE 100 Index  6,088.05 7,263.44 19.31%
European Income ZAG000134297 48 N/A 154% Euro STOXX 50 2,945.75 3,319.61 12.69% 24.50%
and Growth Index
Protector - Issue 2 FTSE 100 Index  6,097.09 7,263.44 19.13%
European Income ZAG000135096 49 N/A 158% Euro STOXX 50 3,042.42 3,319.61 9.11% 20.76%
and Growth Index
Protector - Issue 3 FTSE 100 Index  6,199.11 7,263.44 17.17%
European Income ZAG000135823 50 N/A 133% Euro STOXX 50 3,142.52 3,319.61 5.64% 12.60%
and Growth Index
Protector - Issue 4 FTSE 100 Index  6,410.26 7,263.44 13.31%

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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Corporate and Investment Banking

EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Current Current Indicative
Index/Basket Index/Basket Maturity
Performance Value'’

Investment Time to Capital Loss Coupon/

European Income
and Growth
Protector - Issue 5

European Income
and Growth
Protector - Issue 6

European Income
and Growth
Protector - Issue 7

European Income
and Growth
Protector - Issue 9

Global Income and
Growth Protector -
Issue 1

Global Income and
Growth Protector -
Issue 3

ZAE000217949

ZAG000137076

ZAG000137712

ZAG000138355

ZAG000139114

ZAG000141474

Participation Underlying(s) Strike

Maturity Barrier/Floor Minimum Index/Basket
(months) Return Level Level
50 N/A 120% Euro STOXX 50 3,142.52 3,319.61

Index

FTSE 100 Index 6,410.26 7,263.44
51 N/A 145% Euro STOXX 50 3,010.12 3,319.61

Index

FTSE 100 Index 6,219.26 7,263.44
52 N/A 124.5% Euro STOXX 50 2,978.31 3,319.61

Index

FTSE 100 Index 6,261.19 7,263.44
53 N/A 120% Euro STOXX 50 2,966.95 3,319.61

Index

FTSE 100 Index 6,728.99 7,263.44
54 N/A 100% Euro STOXX 50 2,960.37 3,319.61

Index

S&P 500 Index 2,182.64 2,363.64
58 N/A 100% Euro STOXX 50 3,257.85 3,319.61

Index

S&P 500 Index 2,262.53 2,363.64

5.64%

13.31%
10.28%

16.79%
11.46%

16.01%
11.89%

7.94%
12.13%

8.29%
1.90%

4.47%

11.37%

19.63%

17.10%

11.90%

10.21%

3.18%

" Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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EQUITY INVESTMENTS (CONT.) - SECONDARY MARKET UPDATE AS AT: 28/02/2017

Investment

Time to
Maturity
(months)

Capital Loss
Barrier/Floor

Participation Underlying(s)

Strike
Index/Basket
Level

Corporate and Investment Banking

Current

Index/Basket

Level

Current
Index/Basket
Performance

Indicative
Maturity
Value'

Global Income and
Growth Protector -
Issue 6

Target Return Lock
In Issue 1

Target Return Lock
In Issue 2

Wealth Optimiser
Issue 4

Wealth Optimiser
Issue 5

Wealth Optimiser
Issue 6

ZAG000142415

ZAG000105800

ZAG000107251

ZAE000173993

ZAE000178869

WO6

60

14

16

14

25

N/A

60% American
Barrier (Close)

60% American
Barrier (Close)
N/A
N/A

N/A

Coupon/

Minimum

Return
100%

8.25% p.a. 100%

10.05% p.a. 100%
90.7%
90%
95%

Euro STOXX 50
Index

FTSE 100 Index

FTSE/JSE Top 40
Index

FTSE/JSE Top 40
Index

Optimiser Strategy
Optimiser Strategy

Optimiser Strategy

3,312.39

7,299.86
35,679.33

34,684.53

100

100

100

3,319.61

7,263.44
44,131.37

44,131.37

115.52

108.3

89.85

0.22%

-0.50%
23.69%

27.24%

15.52%

8.30%

-10.15%

0.00%

41.25%

50.25%

14.08%

7.47%

0.00%

1 Indicative Maturity Value represents the return that the product would have achieved if it was to mature today. It is not representative of the current Bid price which obviously takes into account the term left to
maturity and will be very different. Any early redemption will negate any capital protection within the investment and could result in a capital loss.
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G& AB SA Corporate and Investment Banking

Risk Considerations

Market Risk: The future performance of the investment cannot be guaranteed or predicted. It should be noted that past performance is not an indication of future performance.

Early Redemption Risk: The secondary market price of the investment will depend on many factors, including without limitation the value and volatility of the Underlying Index, interest rates, time remaining to maturity
and the creditworthiness of the Issuer. Prior to maturity, the value may be less than the amount the investor may have received on maturity of the investment.

Credit Risk: The Investor of the product is exposed to the credit risk of the Issuer.
Inflation Risk: You should be aware that inflation may erode the real value of investments.

Tax Risk: The tax treatment of investments such as this can be complex, and the tax rates, and the basis of taxation may change during the term of the investment. Investors should seek their own tax advice.

FAIS Act Notice and Disclaimer

This brochure/document/material/report/communication/commentary (this commentary) has been prepared by Barclays Capital, the investment banking division of Barclays Bank Limited — a registered bank in the
Republic of South Africa with company registration number: 1986/004794/06 and with its registered office at: Barclays Towers West, 15 Troye Street, Johannesburg, Republic of South Africa (Barclays). Barclays is
regulated by the South African Reserve Bank. Barclays has issued this commentary for information purposes only and You must not regard this as a prospectus for any security or financial Product or transaction.
Barclays does not expressly, tacitly or by implication represent, recommend or propose that the securities and/or financial or investment Products or services (the Products) referred to in this commentary are
appropriate and/or suitable for Your particular investment objectives or financial situation or needs. This commentary is not, nor is it intended to be, advice as defined and/or contemplated in Financial Advisory and
Intermediary Services Act, 37 of 2002, (FAIS Act)or any other financial, investment, trading, tax, legal, accounting, retirement, actuarial or other professional advice or service whatsoever (advice). You have to obtain
Your own advice prior to making any decision or taking any action whatsoever based hereon and Barclays disclaims any liability for any direct, indirect or consequential damage or losses that You may suffer from
using or relying on the information contained herein even if notified of the possibility of such damage or loss and irrespective of whether or not You have obtained independent advice. This commentary is neither an
offer to sell nor a solicitation of an offer to buy any of the Products, which shall always be subject to Barclays’s internal approvals and a formal agreement between You and Barclays. Any pricing included in this
commentary is only indicative and is not binding as such on Barclays. All the risks and significant issues related to or associated with the Products are not disclosed and therefore, prior to investing or transacting,
You should fully understand the Products and any risks and significant issues related to or associated with them. The Products may involve a high degree of risk including, but not limited to, the risk of (a) low or no
investment returns, (b) capital loss, (c) counterparty or issuer default, (d) adverse or unanticipated financial market fluctuations, (e) inflation and (f) currency exchange. The value of any Product may fluctuate daily as
a result of these risks. Barclays does not predict actual results, performances and/or financial returns and no assurances, warranties or guarantees are given in this regard. The indicative summaries of the Products
provided herein may be amended, superseded or replaced by subsequent summaries without notice. The information, views and opinions expressed herein are compiled from or based on trade and statistical
services or other third party sources believed by Barclays to be reliable and are therefore provided and expressed in good faith. Barclays gives no recommendation, guide, warranty, representation, undertaking or
guarantee concerning the accuracy, adequacy and/or completeness of the information or any view or opinion provided or expressed herein. Any information on past financial returns, modelling or back-testing is no
indication of future returns. Barclays makes no representation on the reasonableness of the assumptions made within or the accuracy or completeness of any modelling or back-testing. All opinions, views and
estimates are given as of the date hereof and are subject to change without notice. Barclays expressly disclaims any liability for any damage or loss as a result of errors or omissions in the information, data or views
contained or expressed herein even if notified of the possibility of such damage or loss. Barclays does not warrant or guarantee merchantability, non-infringement of third party rights or fitness for a particular use
and/or purpose. Barclays, its affiliates and individuals associated with them may (in various capacities) have positions or deal in securities (or related derivative securities), financial Products or investments identical
or similar to the Products. Barclays intends to make this commentary available in South Africa to persons who are financial services providers as defined in the FAIS Act, as well as to other investment and financial
professionals who have professional experience in financial and investment matters. You should contract and execute transactions through an Barclays Bank Limited branch or affiliate in Your home jurisdiction
unless local regulations permit otherwise. Barclays Bank Limited is a licensed Financial Services Provider. Barclays has taken no action that would permit a public offering of the Products in any jurisdiction in which
action for that purpose is required. The Products shall only be offered and the offering material shall only be distributed in or from any jurisdiction in circumstances which will result in compliance with any applicable
laws and regulations and which will not impose any obligation on Barclays or any of its affiliates. In this commentary reference is made to various indices. The publishers and sponsors of those indices (the publishers
and sponsors) do not endorse, sponsor or promote the Products and make no warranty, guarantee, representation or other assurance (express, tacit or implied) relating to the indices. The publishers and sponsors
make no warranties (including merchantability and fitness for purpose). The publishers and sponsors shall not incur any liability in respect of any damage or loss that You may suffer as a result of investing in a
Product even if notified of the possibility of such damage or loss. The publishers and sponsors may amend the composition or calculation of indices and have no obligation to have regard to Your or Barclays’s need
in this regard. The information and views contained in this commentary are proprietary to Barclays and are protected by copyright under the Berne Convention. In terms of the Copyright Act, 98 of 1978, as amended,
no part of this commentary may be reproduced or transmitted in any form or by any means, electronic or mechanical, including photocopying, electronic scanning, recording, or by any information storage or retrieval
system, without the prior permission in writing from Barclays. The illegal or attempted illegal copying or use of this information or views may result in criminal or civil legal liability.

Barclays Capital, a division of Barclays Bank Limited, Reg. No. 1986/004794/06. Authorised Financial Services Provider. Registered Credit Provider, Reg. No. NCRCP?7.
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