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External MREL position versus requirements Internal MREL as at December 2023

33.3% External MREL

v vy

27.4%

27-3% PLC Senior

12.0%

SCPLC
(581.3bn)
Internal MREL

Material Subs # ‘ ‘ ‘ ‘ ($69.3bn)

:
($35.7bn) ($15.0bn) ($8.9bn)

Tier 2
5.1%
AT12.2%

CET1
14.1%

:
($4.9bn) ($4.8bn)

Leverage based RWA based Headroom above 31.12.23
min requirement

Combined Buffer comprises the Capital Conservation Buffer, G -Sil Buffer and any Countercyclical Buffer. The
buffer is calculated in accordance with the PRA Supervisory statement 16/16 updated in December 2020.
T

1.
2. The 6.75% of leverage exposure is $57.2bn MREL, which is equivalent to 23.4% of RWA,

External MERL position versus requirements HMES MREL jR T EABSR A R #R
Combined Buffer 3.9%' GREERTETEAR 3.9%'

Leverage based FEfEfEETE

RWA based fE IS E R

$14bn 140 &t

Headroom above min requirement 8 HH R (R ER AT E oy

PLC senior PLC /&4

Tier 2 AEAR

AT1 M4 E

CET1 R — A A
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1. Combined Buffer comprises the Capitalll. 44 S @ EAOIEL #EEHEA. RLRASE
Conservation Buffer, G-SII Buffer and any|gi it ki 45 & & A M (1] IE AR ETE A - 42EE
Countercyclical Buffer. The buffer is calculated) . 7 s — o — O+ — B #5107 1l B 5 JR B4
in accordance with PRA  Supervisoryl., 2
, EEHH 16/16 515
statement 16/16 updated in December 2020.
| i AR I 7S W H
2. The 6.75% of leverage exposure is $57.2bn?'*§‘ﬁmﬁ‘;§jﬁm 6'75?’2‘% 572 {§7C MREL, AHid
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