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11,797  15,336
1,911  9,797

13,708  25,133
 

 

26 -
10,463 11,055

54 538

10,543 11,593
1,653 9,430

12,196 21,023

sets 
Counterparty

unterparty risk or m

n by increases

bn, primarily d

riven by chang

y driven by mo

, primarily driv
ting credit conv

y £11.8bn, prim

iness 

redit risk   

B 

Settle-
ment 

risk   C
m £m   

  -   
  57   4,0
  -   5

  57   4,6
  1   3,1

  58   7,8
      

  

  -   
  516   3,4
  8   3

  524   3,7
  1   7,4

  525   11,2

y credit 
risk  
£bn  

33.7   

6.8   

-   

0.3   

(2.0)  

0.1   

-   

38.9   

modelled market r

s in the fair valu

driven by dispo

es in risk profi

odel changes in

ven by the effe
version factors

marily driven b

Market risk 

CVA Std 
£m £m 

83  -  
078  9,923  9
524  414  2

685  10,337  11
63  782  4

848  11,119  15
    

  

-  -  
406  8,373  10
382  399  1

788  8,772  12
480  1,714  3

268  10,486  15

Market risk  

£bn  

37.6   

(1.1)  

-   

0.6   

(0.1)  

(2.7)  

-   

34.3   

risk.  

ue of derivativ

osals in Non-Co

ile within Non-

n Barclays UK f

ect of collatera
s and standard

y the apprecia

  
Operat

IMA   
£m   

-   12
9,008   27
2,279   8

,287   47
4,038   8

5,325   56
    

  
-   12

0,196   27
1,903   8

2,099   47
3,679   8

5,778   56

Operational 
risk 

£bn 

56.7  

-  

-  

-  

-  

-  

-  

56.7  

ves exposures a

ore, including 

-Core 

following appr

l modelling fo
dised general m

ation of ZAR, U

 

ional 
risk 

Total
RWAs

£m £m

,574  67,118 
,257  209,304 
,003  43,180 

,834  319,602 
,826  46,666 

,660  366,268 
  

 

,174  69,525 
,657  194,833 
,003  39,734 

,834  304,092 
,826  54,284 
,660  358,376 

Total RWAs
£bn

358.4 

5.7 

(2.9)

2.3 

(5.9)

(3.1)

11.8 

366.3 

as well as 

the sale of 

roval from the

r mismatched 
market risk 

USD and EUR 

l 
s 

 
m 

  
  
  

  
  

  
  

 

  
  
  

  
  
  

s 
n 

  

  

) 

  

) 

) 

  

  

e 

 



Funding R
 
 

Barclays PLC

 

Leverage 

Effective 1 Jan
Group: 

 The leve
below.  T
leverage 
the Base

 The aver
calculate
on the av
comprisi
counterc

At 30 June 20
which exceed
and a phased
 
   

   

Leverage expo

Accounting as
Derivative finan
Cash collateral 

Reverse repurc
Financial asset
Loans and adva

Total IFRS asse
   

Regulatory con
   

Derivatives adj
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