575 CERAT (FRE) BRRAT)
ARSI
2024 FEEE—FE
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Credit Agricole Corporate and Investment Bank (China) Limited

refers to <Measures for the Capital Management of Commercial Banks>

(NFRA No. 4) to perform Pillar 3 information disclosure.
AEEFREAHRERINT
The statements to be disclosed for this quarter are as follows:
KM1 X iRk EREiR
KM1 - Key metrics

B ARMFT. Bt
Unit: RMB thousand, %

2024.3.31
AJAEA Available Capital
1 | BO—REARFE Net Common Equity Tier 1 Capital 7,157,986
2 | —RZFAXNEFE Net Tier 1 Capital 7,157,986
3 | BAEET Net capital 7,339,067
MBEINILEE = Risk-weighted Assets
4 | RKBSHIALETE Risk-weighted Assets (RWA) 27,571,294
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ZBAFREE Capital Adequacy Ratio (CAR)

5 | ZO—RBEFEER (%) CET1 ratio (%) 25.96%

6 | —REBAFTEZR (%) Tier 1 ratio (%) 25.96%

7 | BARFTEER (%) Capital Adequacy Ratio (CAR) (%) 26.62%

B INRY#Z O — BB F FTRZREHPEK Additional CET1 Buffer

Requirements as a percentage of RWA
EER & (%) Capital Conservation Buffer

8 hﬁﬁJ\zkgjk ( 0) p 2.50%
Requirement (%)

W EHR X (%) Countercyclical Buffer Requirement
(%)
SEREREENRITHERNRAEEL RTINS AEK

10 | (%) Bank G-SIB and/or D-SIB Additional Requirements EH
(%)

» MAHSEERBEARER (%) Total of bank CET1 Specific > 50%
Buffer Requirements (%) (8+9+10) N
WEREEAERENA Bz —REA S XS E~REL

12 | 5] (%) CET1 Available after meeting the Bank's Minimum 18.62%
Capital Requirements (%)

tL#F= Leverage Ratio
EEE SR BEFT4EN Total Leverage Ratio Exposure

13 RS RIRAINEF=REL verag io Exposu 3,629,882
Measure

14 | sIFFZR (%) Leverage Ratio (%) 19.72%

14a | #I+F=R a (%) Leverage Ratio a (%) 19.72%

o EZEE=E Liquidity Coverage Ratio (LCR)

I B RARENMERF" Total High-quality Liquid Assets iEF
(HQLA)

16 | ME%FHE Total Net Cash Outflow RNEF

17 | mapEB==E (%) LCR (%) RNEA

FIESLLLHI Net Stable Funding Ratio (NSFR)

18

o] FEfSERE A1t Total Available Stable Funding

19

FrEfaE &A1t Total Required Stable Funding

20

FRREREN (%) NSFR (%)

3|3
B B | B

RE L Liquidity Ratio

21

TREMEEL) (%) Liquidity Ratio (%)

103.49%
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