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Credit Agricole Corporate and Investment Bank (China) Limited
Capital Management Information Disclosure
2026Q3

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

N _ 2026 &£ 2026 &£ 2026 &£ 2025 & 2025 &
Bl7: ABBFrT. HOE _ _ _
. B=FE BTE F—FE BU=E B=FE
Unit: RMB thousand, %
2026Q3 2026Q2 2026Q1 2025Q4 2025Q3
AJAEA Available Capital
1 | mO—REARFET Net Common Equity Tier 1 capital 7,113,540 | 7,102,466 7,319,681 7,201,524 7,246,104
2 | —REARNFE Net Tier 1 capital 7,113,540 | 7,102,466 7,319,681 7,201,524 7,246,104
3 | BAEEN Net capital 7,300,266 | 7,294,546 7,515,361 7,404,395 7,447,660
RBENNHEF= Risk-weighted Assets
4 | XBEHIREFE Risk-weighted assets (RWA) 19,915,014 | 22,237,542 | 21,612,774 | 22,249,610 | 26,279,922
BAREE Capital Adequacy Ratio (CAR)
ZIOD—R R Z (%) Common Equity tier 1 capital
5 & &J\ZF?EEK (%) quity P 35.7% 31.9% 33.9% 32.4% 27.6%
adequacy ratio (%)
6 | —REAFTEZE (%) Tier 1 capital adequacy ratio (%) 35.7% 31.9% 33.9% 32.4% 27.6%
7 | BAREZR (%) Capital adequacy ratio (CAR) (%) 36.7% 32.8% 34.8% 33.3% 28.3%
FiINESHZ L —FiB A TR ZREHPER Additional CET1 Buffer Requirements as a percentage of RWA
BER k (%) Capital conservation buffer
PRESTAESR (%) Cap 2.5% 2.5% 2.5% 2.5% 2.5%

8

requirement (%)
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N . 2026 & 2026 £ 2026 £ 2025 £ 2025 £
edialiaid $=3E | HoSE | $-3E | BNSE | #=sE
Unit: RMB thousand, % — — = = —

2026Q3 2026Q2 2026Q1 2025Q4 2025Q3
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 28.7% 24.8% 26.8% 25.3% 20.3%
minimum capital requirements (%)
tL#F= Leverage Ratio
EEEFSR BEFT4EN Total leverage ratio exposure
13 RS A 9 P 35,178,703 | 36,323,494 | 37,620,811 | 38,497,897 | 41,783,241
measure
14 | sIFFZR (%) Leverage ratio (%) 20.2% 19.6% 19.5% 18.7% 17.3%
14a | fI#TER a (%) Leverage ratio a (%) 20.2% 19.6% 19.5% 18.7% 17.3%
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 2026 £F 2025 £F 2025 £F
BT E g=sE | BoSE | E-SE | 2NSE | g=sE
Unit: RMB thousand, %

2026Q3 2026Q2 2026Q1 2025Q4 2025Q3
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 (%) 209.7% 190.1% 133.3% 154.6% 168.7%
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