Ci BANCA DEL CERESIO

CAPITAL AND LIQUIDITY DISCLOSURE REQUIREMENTS IN ACCORDANCE WITH DisO-FINMA ORDINANCE

The Group is taking part in the regime for particularly liquid and well capitalised banks of the categories 4 and 5. Exemptions and relaxations granted to the Bank / Group: exemption from the obligation to comply with the regulations
governing the calculation of the required capital (Risk-weighted Assets), exemption from the obligation to provide the NSFR survey (Net Stable Funding Ratio), simplified capital planning, disclosure requirement for capital adequacy and

liquidity limited to key metrics.

Amounts expressed in CHF 1'000

Key metrics - Parent Company
Regulatory capital

Eligible capital
1 Common Equity Tier 1 (CET1)
2 Tier 1 capital (T1)
3 Total capital

Simplified leverage ratio (%)

13a Assets net of goodwill and participations, plus off-balance-sheet transactions

14f Simplified leverage ratio expressed as Tier 1 as % of assets net of goodwill and participations, including off-
balance-sheet transactions

14g Required capital (8%) according to Arficle 47b paragraph 1 letter a CAO

Liquidity Coverage Ratio (1)

15 LCR numerator: total High-Quality Liquid Assets (HQLA)
16 LCR denominator: total net cash outflows
17 LCR (%), minimum required 110% (2)

Key metrics - Group
Regulatory capital

Eligible capital
1 Common Equity Tier 1 (CET1)
2 Tier 1 capital (T1)
3 Total capital

Simplified leverage ratio (%)

13a Assets net of goodwill and participations, plus off-balance-sheet transactions

14f Simplified leverage ratio expressed as Tier 1 as % of assets net of goodwill and participations, including off-
balance-sheet transactions

14g Required capital (8%) according to Arficle 47b paragraph 1 letter a CAO

Liquidity Coverage Ratio (1)

15 LCR numerator: total High-Quality Liquid Assets (HQLA)
16 LCR denominator: total net cash outflows
17 LCR (%), minimum required 110% (2)

(1) Amounts based on a quarterly average of the monthly figures.
(2) Minimum required: average of last 12 months.
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