BEd AR TFT2HRRFIFEAFEA PRI N AFHF &R 5 5 0033-0475~
#ERELS US7T80099CH8L » 31y p 3 2024 #5 % 28 p » THAF X ) o T
NEREYFERF 20228 1p 7 X IR & <& ¥ (tender offers to purchase for

S HFERETHEHE S AL AN L DR X R ARA B ) F e (T
)

Hypothetical

Fixed Reference Bloomberg Purchase
Principal Principal Amount Spread U.S. Treasury Reference Price
Title of Security lssuer ISIN/CUSIP Amount lssued Outstanding (bps) Security Maturity Page (Mustrative )"
6.125% The Royal US780099CES0/ $2,250,000,000 $1,303,830,000 +40 1.625% U.S. December FIT T/0-1 $1,010.40
Subordinated Bank of 780099CES5 Treasury due 15, 2022 per $1,000
Tier 2 Notes due Scotland Group December 15,
2022 plc @ 2022 (ISIN:
uUs912828Y
waz2)
6.100% The Royal US780097AY76/ $1,000,000,000 $465,426,000 +90 0.250% U.S.  June 10, FIT T/0-1 $1,018.04
Subordinated Bank of 780097AYT Treasury 2023 per $1,000
Tier 2 Notes due Scotland Group Security due
2023 plc @ June 15,
2023 (ISIN:
Us91282872U
6.000% The Royal UST80097AZ42/ $2,000,000,000 $1,396,278,000 +125 3.000% U.S December FIT1 $1,023.97
Subordinated Bank of Treasury 19, 2023
Tier 2 Notes due Scotland Group 780097AZ4 Security due per 1,000
2023 pici? June 30,
2024 (ISIN
US91282CEX
56)
5.125% The Royal US780099CH81/ $2,250,000,000 $1,241,175,000 +145 3.000% U.S. May 28, FIT1 $1,013.01
Subordinated Bank of 780099CH3 Treasury 2024 per $1,000
Tier 2 Notes due Scotland Group Security due
2024 ple® June 30,
2024 (ISIN
US91282CEX
o6
3.875% The Royal US780097BD21 $2.650,000,000 $2.650,000,000 +75 3.000% U.S. September FIT1 $1.,002.23
Senior Notes Bank of / 780097BD2 Treasury 12,2023 per $1,000
due 2023 Scotland Group Security due
pici? June 30,
2024 (ISIN
US91282CEX
56)
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