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CACIB (China) Limited

Capital Adequacy Ratio Related Information as of 30 Jun 2023
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In accordance with relevant requirements of Measures for the Administration of Capital of
Commercial Banks (For Trial Implementation) issued by CBIRC, commercial banks shall
disclose to investors and the public the capital adequacy ratio related information through

public channels.
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CACIB (China) Limited’s Capital Adequacy Ratio related information as of 30 Jun 2023 is

listed as follows:
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Additional Capital Required

. : 7,104,509

Net Core Tier 1 Capital
— AR

AT 7,104,509
Net Tier 1 Capital
B
i _ 7,267,458
Net Regulatory Capital
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BRARBIAER | . 1,344,066
The Lowest Capital Required
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Reserve Capital Required
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Reverse Cycle Capital Required Not applicable
BN B3 AR 2K AN

Not applicable
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Credit Risk Exposure

) 26.4%

Core Tier 1 CAR
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Tier 1 CAR
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Non-performing loan

400,000

DRI R HE %

Loan provision

562,949

15 FA XS 8 7 20 6 G2 5 e AL 2 B AR
Exposure after Mitigated

32,822,575

B PR TR KU 2 e R A0
Specific risk for risk exposure of asset securitization

1,112,155

T 37 AR B3 AR SR
Total capital requirement of Market Risk

343,797

T 373 US: BA AR XU A48
Market risk VaR

12,295

T 3 U - 24 S AN
Market risk average VaR

14,048

ERAE RS AL 58 7
RWA of operational risk

1,035,594
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Equity investment and PL
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