FALERIT (FE) BRAE
RAEIRERIE
2026 FHEZE

Credit Agricole Corporate and Investment Bank (China) Limited
Capital Management Information Disclosure
2026Q2

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 XRFRESER
Quarterly Report: KM1 - Key Metrics

_ 2026 &£ 2026 £ 2025 & 2025 & 2025 &
Bz AT B $-SE | ®-SE | ENSE | $=3E | 2o
Unit: RMB thousand, %
2026Q2 2026Q1 2025Q4 2025Q3 2025Q2
AJAEA Available Capital
1 | Bb—REA%E Net Common Equity Tier 1 capital 7,102,466 | 7,319,681 | 7,201,524 | 7,246,104 | 7,428,481
2 | —REARNFE Net Tier 1 capital 7,102,466 7,319,681 7,201,524 | 7,246,104 7,428,481
3 | &AIFEM Net capital 7,294,546 7,515,361 7,404,395 7,447,660 7,632,455
SIS Risk-weighted Assets
4 | XBEHIREFE Risk-weighted assets (RWA) 22,237,542 | 21,612,774 | 22,249,610 | 26,279,922 | 22,608,217
BAREE Capital Adequacy Ratio (CAR)
g |HLTREAIER (%) Common Equity tier 1 capital 31.9% 33.9% 32.4% 27.6% 32.9%
adequacy ratio (%)
6 | —REAFTEE (%) Tier 1 capital adequacy ratio (%) 31.9% 33.9% 32.4% 27.6% 32.9%
7 | BAREZR (%) Capital adequacy ratio (CAR) (%) 32.8% 34.8% 33.3% 28.3% 33.8%
FiINESHZ L —FiB A TR ZREHPER Additional CET1 Buffer Requirements as a percentage of RWA
8 ﬁ%%ﬁZlS%ﬁé (%) Capital conservation buffer 550 550 550 559 5 59
requirement (%)

20of 11




N . 2026 & 2026 £ 2025 £ 2025 £ 2025 £
edialiaid B-SE | $-SE | BNSE | $=IE | BoSE
Unit: RMB thousand, % — = = — = —

2026Q2 2026Q1 2025Q4 2025Q3 2025Q2
HEEREAERK (%) Countercyclical buffer requirement . . . . .
o | & 6 y 9 EF N/A | FEF N/A | FER N/A | F9ER N/A | 7RER N/A
(o]
R RFEEMIRTHERRREE RTINS AE K
10 (%) Bank G-SIB and/or D-SIB additional requirements | A& N/A | 7N&ER N/A | NER N/A | A& N/A | A& N/A
(%)
EERNSE Sk (%) Total of bank CET1 specific
1 | THHRTERBERERR (%) P 2.5% 2.5% 2.5% 2.5% 2.5%
buffer requirements (%) (8+9+10)
B ERIERAEKGAIR B O— A AR G KBS IR F=RILL
12 |5 (%) CET1 available after meeting the bank's 24.8% 26.8% 25.3% 20.3% 25.8%
minimum capital requirements (%)
tL#F= Leverage Ratio
EEEFSR BEFT4EN Total leverage ratio exposure
13 RS A 9 P 36,323,494 | 37,620,811 | 38,497,897 | 41,783,241 | 41,263,613
measure
14 | sIFFZR (%) Leverage ratio (%) 19.6% 19.5% 18.7% 17.3% 18.0%
14a | fI#TER a (%) Leverage ratio a (%) 19.6% 19.5% 18.7% 17.3% 18.0%
inoNtEEE==E Liquidity Coverage Ratio (LCR)
SIBRRINEE T Total high-quality liquid assets
15 ;’fgiﬁ’f“‘“ﬂ&*ﬁ Jrataiy ia JRIEFA N/A | ZREF N/A | 7REF N/A | 7RER N/A | 7RER N/A
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_ 2026 £F 2026 £F 2025 £F 2025 £F 2025 £F
BT E $-SE | B-3E | BnSE | ®#=sE | B-sE
Unit: RMB thousand, %

2026Q2 2026Q1 2025Q4 2025Q3 2025Q2
16 | MEFmEE Total net cash outflow ANEA N/A | RFiEA N/A | RFiEFA N/A | A& N/A | AEB N/A
17 | mEEBEZER (%) Liquidity coverage ratio (%) NER N/A | 7NER N/A | FMEHE N/A | NER N/A | NiEFR N/A
#ISEE 2L Net Stable Funding Ratio (NSFR)
18 | AT IREREAIT Total available stable funding AER N/A | NER N/A | A1ER N/A | ANER N/A | NER N/A
19 | FRBRERES1T Total required stable funding TNERA N/A | NER N/A | FiEF N/A | &R N/A | NER N/A
20 | BRRERELEA) (%) Net stable funding ratio (%) TNERA N/A | NER N/A | FiEF N/A | &R N/A | NER N/A
FRENELLHI Liquidity Ratio
21 | FREhittkBl (%) Liquidity ratio (%) 190.1% 133.3% 154.6% 168.7% 221.1%
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EFERF: CC1EFRE

Semi-annually Report: CC1 - Composition of Regulatory Capital

Bfz: ARBFT. BOtE 2026 £ ¥4
Unit: RMB thousand, % 2026H1
ZO—%%E A Common Equity Tier 1 Capital

1 | BB ARFIR AT 1T AEBS Accruable part of paid-in capital and capital reserve 6,361,429
2 | BB3ULES Retained earnings 744,647
2a | BRI Surplus reserve 221,410
2b | —HRXIfL A General reserve 367,415
2¢ | KHEFE Undistributed profit 155822
3 | RitEfb4%SUEs Accumulated other comprehensive income -

4 | DEERERZAARTITAERS Accruable part of minority shareholder capital -

5 | {1FREIAYZL—2REE A Common Equity Tier 1 capital before regulatory adjustments 7,106,076
Bb—%%EA: HIBRIR Common Equity Tier 1 Capital: Regulatory Adjustments

6 | ER{E(HEIEEE Prudent valuation adjustments -

7 | BE (O0pppEiERifER) Goodwill (net of associated deferred tax liabilities) -

8 Efh TR (HERRERIN)  GNBREIERifafR) Other intangible assets (excluded land-use right) (net of 3590

associated deferred tax liabilities)
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B ARHFT. D

2026 £ L¥

Unit: RMB thousand, % 2026H1

9 | KR REBFIFNHE S SIRG [FEAYFBIERI R~ Deferred tax assets (DTA) that rely on future profitability -

10 JFRZARINMETENIRE T SRERIZAKAYES Cash flow hedge reserve for items not measured at fair )
value

11 | #REESHRDO Shortfall of provisions to expected losses -

12 | BFEESESERIE Gain on sale from asset securitization -

13 BEERANETHSEEARARNMBEZ N RAIIRIIIRE Gains and losses due to changes in own credit risk 20
on fair valued liabilities

14 | IHESHENAESETFM (NRIBERRAR) Defined benefit pension fund net assets -

15 | EiEsEEEFE ARITAZIEAR Investments in own shares .

16 | $R1TIEERIT S Eitt SR AEBEE AR ERFBRIZO—ZRE A Reciprocal cross-holdings in CET1 capital -

17 XARFARSRNDNRE A ZPRIZ O—RBARFNIOFREER Deductible amount of non-significant )
investments in the common shares of unconsolidated financial institutions in CET1 capital instruments

18 SFRFH RSN REE G E PRI O—RE AT RIS ER Deductible amount of significant investments in )
the common shares of unconsolidated financial institutions in CET1 capital instruments

19 KR T AR B #BIERC A =P RAIBREEN Other DTA items that rely on the bank's future )
profitability

20 XIARFAR SN R AR R PAIZ O— R BN AR TR TSR BRI B B = IARHIRR SR o B A O ]

— IR AR 15%AIRA0BREET Amount to be deducted if the unrecognized portion of significant investments in
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B ARHFT. D

2026 £ L¥

Unit: RMB thousand, % 2026H1
the common shares of unconsolidated financial institutions and net DTA that rely on future profitability of
the bank exceeds 15% threshold of CET1 capital

21 Hrb: WA SRV ER A EPHRRAISER Of which: significant investments in the common shares of )
financial institutions

» Hep: NAEEMRE T RITARSKEFIRYEBER B~ PHIBRAYEER Of which: DTA that relying on future )
profitability of the bank

23 | B fEiz O—RAARPIHIRAIIE &1t Other items to be deducted from CET1 capital -

24 NN E A — B AT — e BB APHIBRAYSRIIER O Adjustments applied to Common Equity Tier 1 capital due to ]
insufficient Additional Tier 1 and Tier 2 capital to cover deductions

25 | Bb—R B ARSI Total regulatory adjustments to Common Equity Tier 1 capital 3,610

26 | BL—B= A 380 Net Common Equity Tier 1 capital (CET1) 7,102,466

Hith—#%4 Additional Tier 1 Capital

27

Bftt— R B AT BRERN Directly issued qualifying additional Tier 1 capital plus related stock surplus

28 Hreh: &R Of which: classified as equity -
29 Hrh: faf&ERD Of which: classified as liabilities -
30 | DEBRERE AT AERS Accruable part of minority shareholder capital of additional Tier 1 capital -

31

HFRRIRYEE—Z%EEA Additional Tier 1 capital before regulatory adjustments

Ei{th—2% =4 H1BRIA Additional Tier 1 Capital: Regulatory Adjustments

32

B aiEEaNANRITEM—R AR Investments in own additional Tier 1 capital
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B ARHFT. D

2026 £ L¥

Unit: RMB thousand, % 2026H1

33 RITEERI TSRt SR BT Y EEFERIE—RE A Reciprocal cross-holdings in additional Tier 1 )
capital

34 XARF RSN NRE A RPRIEM —REZ AP NIOFFEE Deductible amount of non-significant )
investments in the common shares of unconsolidated financial institutions in additional Tier 1 capital

35 SIRFRE RN A BN R A A PRI E M — RS AP RIS Deductible amount of significant investments in )
the common shares of unconsolidated financial institutions in additional Tier 1 capital

36 | HftthAEEME—REAPINFRIIIE &1t Other items to be deducted from additional Tier 1 capital -

37 M RABARPIRAIFRIO&ER O Regulatory adjustments applied to additional Tier 1 capital due to insufficient )
Tier 2 capital to cover deductions

38 | Hitt—#= AR S Total regulatory adjustments to additional Tier 1 capital -

39 | Hith—#%E= 4380 Additional Tier 1 capital -

40 | —4REAFE Net Tier 1 capital 7,102,466

Z4REA Tier 2 Capital

41 | ZRZFARTERERMN Directly issued qualifying Tier 2 capital plus related stock surplus -

42 | DEBREREAA LTSRS Accruable part of minority shareholder capital of Tier 2 capital -

43 | BEURER TSRS Accruable part of excess loss provision 192,080

44 | NFRBIRI—ZRIEA Tier 2 capital before regulatory adjustments 192,080

=4 HBRIA Tier 2 Capital: Regulatory Adjustments

45

EEEaEFENARITA_RE AR Investments in own Tier 2 capital
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B ARHFT. D

2026 £ L¥

Unit: RMB thousand, % 2026H1
46 IRITIEEER TSR SRIWEEEIMMUEERF BRI KRB ARE N TLAC FFRAGRS TR Reciprocal cross- )
holdings in Tier 2 capital and TLAC non capital debt instrument investment
47 SIRHFZERNY NG DB ARG B P R ARN RSN Deductible amount of non-significant investments )
in the common shares of unconsolidated financial institutions in Tier 2 capital
48 SIRF RSN IR G D EE NG E PN —REARHIFREER Deductible amount of significant investments in ]
the common shares of unconsolidated financial institutions in Tier 2 capital
49 | Bt E—REAARPHFRAIIE &1t Other items to be deducted from Tier 2 Capital -
50 | ZEAHBRIREF Total regulatory adjustments to Tier 2 capital -
51 | ZHEA 58 Net Tier 2 capital 192,080
52 | S 4/3E0 Total net capital 7,294,546
53 | KBEHN#LEEF= Total risk-weighted assets (RWA) 22,237,542
BEAREXMEMBIHREARER Capital Adequacy Ratios and Institution-specific Buffer Requirement
54 | BO—K/EARFTEZE Common Equity Tier 1 capital adequacy ratio 31.9%
55 | —#REFEARFEE Tier 1 capital adequacy ratio 31.9%
56 | BAFEE Capital adequacy ratio (CAR) 32.8%
57 | EfISHEBIARER (%) Institution-specific buffer requirement (%) 2.5%
58 | Hrh: EEEAEK of which: capital conservation buffer requirement 2.5%
59 Heh: HEHEIEAZEK of which: countercyclical buffer requirement AER N/A
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B ARHFT. D

2026 £ L¥
Unit: RMB thousand, % 2026H1
Hrh: 2HREFEEMHRITHENRAEEMHRITHIIIEAZSK of which: Bank G-SIB and/or D-SIB additional .

60 . AER N/A
requirements

6 HEREEFERBHITRZO—RES GRBEIIHREFRILLE) (%) Common Equity Tier 1 capital (as a 24.8%
percentage of risk weighted assets) available after meeting the bank's minimum capital requirements

KEREEEZEAER National Minimum Capital Requirements

62 | O—REATEEZR National minimum Common Equity Tier 1 capital adequacy ratio 5.0%

63 | —REAARFTEEZ National minimum Tier 1 capital adequacy ratio 6.0%

64 | FARFEEZ National minimum capital adequacy ratio 8.0%

I JHEINERIFRRINERERS Amounts Below the Thresholds for Deduction

6 SIRF RS NIRRT E T ARIOFRERS Un-deducted amount of non-significant investments in the ]
capital of other financial entities

66 SFRF RSN AEE A IRE T ARIORERS Un-deducted amount of significant investments in the )
common stock of financial entities

67 HAMK T IRITAR BRI FBER ™ (HObRiBEERiTfR) Deferred tax assets that relying on future 14562
profitability of the bank (net of associated deferred tax liabilities)

At A ZRE AR IR ERAIBRER Applicable Caps on the Inclusion of Provisions in Tier 2 Capital

68 NEET, SCFRHEAREESSE Inclusion of provision in Tier 2 in respect of exposures subject 192.080

to the standardized approach
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B ARHFT. D

2026 £ L¥

Unit: RMB thousand, % 2026H1
6 NEET, At N REANBIIRTESHILEER Provisions eligible for inclusion in Tier 2 in respect of 192 080

exposures subject to the standardized approach
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