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Swiss capital and leverage ratios for Credit Suisse

Capital ratio Leverage ratio

Net stable funding ratio = Group ST
end of 2022 2021

Net stable funding ratio R |
Al b frdng CHE il U1 13656
Reuied tte nding CHF i WU 0 | e
Net sl g o (4 m | w

TR FRAZ IR R RITAT AT TR FRAE IR B RIAT AT

Bk9: RHIMLBLEE

Liquidity coverage ratio — Group

2022 2021

Unweighted ~ Weighted Weighted
end of value ! value value
High-quality liquid assets (CHF million)
High-quality liquid assets* - 119,954 227,193
Cash outflows
Retail deposits and deposits from small business customers 118,506 13,444 19,555
Unsecured wholesale funding 153,546 58,000 95,093
Secured wholesale funding 50,915 9,692 29,344
Additional requirements 163,272 33,328 35,640
Other contractual funding obligations 43,945 43,945 85,492
Other contingent funding obligations 194,227 2,303 3,663
Total cash outflows - 160,712 268,787
Cash inflows
Secured lending 32,744 12,104 40,049
Inflows from fully performing exposures 48,350 22,101 28,270
Other cash inflows 43,305 43,305 88,312
Total cash inflows 124,399 77,510 156,631
Liquidity coverage ratio
High-quality liquid assets (CHF million) - 119,954 227,193
Net cash outflows (CHF million) - 83,202 112,156
Liquidity coverage ratio (%) - Yy 203

Calculated using a three-month average, which is calculated on a daily basis.

1 Calculated as outstanding balances maturing or callable within 30 days.

2 Calculated after the application of haircuts for high-quality liquid assets or inflow and outflow rates;

3 Consists of cash and eligible securities as prescribed by FINMA and reflects a post-cancellation view.
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