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Credit Agricole Corporate and Investment Bank (China) Limited
Capital Management Information Disclosure
2024Q3

FECERT (PE) BRAFEMBER (BARITAANEENE) (EXSHOEEERBESHE45) |, RIEZEEINNEE
R, NEETRAEEE =X EERENS.

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.
AEEEHERERANT:

The statements to be disclosed for this quarter are as follows:
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ZERE: KM1 XEFRESER
Quarterly Report: KM1 - Key Metrics

B ARHFIT. BOE 2024 FFE=FE | 2024 FHETFE | 2024 FHF—FE
Unit: RMB thousand, % 2024Q3 2024Q2 2024Q1
AJAEA Available Capital

1 | #O—FE A %5 Net Common Equity Tier 1 capital 7,091,849 7,217,421 7,157,986

2 —IREBAFE Net Tier 1 capital 7,091,849 7,217,421 7,157,986

3 BAFEN Net capital 7,276,662 7,399,110 7,339,067
RBENNHEF= Risk-weighted Assets

4 | XB&HIRUE= Risk-weighted assets (RWA) 23,564,047 27,534,504 27,571,294
BAREE Capital Adequacy Ratio (CAR)

. $Z/l;,\—é&§2&ﬁﬁ$ (%) Common Equity tier 1 capital adequacy 30.10% 26.21% 25 06%

ratio (%)

6 —IRBATTEE (%) Tier 1 capital adequacy ratio (%) 30.10% 26.21% 25.96%

7 | BAREZER (%) Capital adequacy ratio (CAR) (%) 30.88% 26.87% 26.62%
FiINESHZ L —RiB A TR ZREHER Additional CET1 Buffer Requirements as a percentage of RWA

8 | BT EAEK (%) Capital conservation buffer requirement (%) 2.50% 2.50% 2.50%

9 HEHIEAZERK (%) Countercyclical buffer requirement (%) NEA N/A A& N/A ANER N/A
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B AEHFT. BA 2024 FFE=FE | 2024 FHETFE | 2024 FH—FE
Unit: RMB thousand, % 2024Q3 2024Q2 2024Q1
10 éﬂ@%ﬁi@&%ﬁhﬁ‘zP\]%éﬁig'&%ﬁhﬂﬁbﬂﬁﬂiﬁX (%) Bank G- REF N/A RER N/A RER N/A
SIB and/or D-SIB additional requirements (%)
» m’f’@%ﬁiﬁg’ﬁﬂiﬁﬁi (%) Total of bank CET1 specific buffer 5 50% 5 50% > 50%
requirements (%) (8+9+10)
BRI AENRGRIA Az O—RE AR G XBEIMERILLE] (%)
12 | CET1 available after meeting the bank's minimum capital 22.88% 18.87% 18.62%
requirements (%)
tI#F= Leverage Ratio
13 | AEEERIRAIMNEF=REN Total leverage ratio exposure measure 37,725,633 40,394,113 36,298,823
14 FIHFE (%) Leverage ratio (%) 18.80% 17.87% 19.72%
14a | ¥IFFZ a (%) Leverage ratio a (%) 18.80% 17.87% 19.72%
RENEEESX Liquidity Coverage Ratio (LCR)
15 | BIBBRRENER = Total high-quality liquid assets (HQLA) TSER N/A SER N/A &R N/A
16 | & FmHE Total net cash outflow NER N/A NERB N/A NER N/A
17 | RoEBEZR (%) Liquidity coverage ratio (%) NEA N/A NERA N/A NERA N/A
FIESLLLHI Net Stable Funding Ratio (NSFR)
18 | AJFIfRRERE A1t Total available stable funding AER N/A AER N/A AER N/A
19 | FrBERERE 81T Total required stable funding ANER N/A AIER N/A AER N/A
20 | SRRERSLH (%) Net stable funding ratio (%) &R N/A &R N/A &R N/A
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Bl ARFT. BH 2024 EE=F[E | 2024 FHEFE | 2024 EE—FE
Unit: RMB thousand, % 2024Q3 2024Q2 2024Q1
REN L Liquidity Ratio

21 | FRahtEEkfl (%) Liquidity ratio (%) 103.36% 137.90% 103.49%
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