Rothschild & Co key regulatory metrics
as at 30 June 20211

in millions of euro 30/06/2021 31/12/2020

Available own funds

1 Common Equity Tier 1 (CET1) capital 2,132 1,850

3 Total capital 2’132 1,850

Risk-weighted exposure amounts

4 Total risk-weighted exposure amount 10,015 9,201

Capital ratios?

5 Common Equity Tier 1 ratio 21.3% 20.1%

Tier 1 ratio 21.3% 20.1%

7 Total capital ratio 21.3% 20.1%

Additional own funds requirements based on SREP

irements

Total SREP own funds réquirements

Combined buffer requirement

4 Leverage ratio OSSN 129% [ 120%

Additional own funds requirements to address risks of excessive leverage

Additional AT1 leve
Additional T2 levera

Overall leverage ratio requirements 3.0% 3.0%

Liquidity Coverage Ratio

Cash outflows - Tot

Cash inflows - Tota

17 Lquidity coverage ratio OSSN 2429% R 2567%

Net Stable Funding Ratio

0 NSER 1ot OO 1732% JESSSSSROOS

1 In accordance with EBA ITS on institutions’ Pillar 3 disclosures.

2 Own funds include first half year profit after deducting foreseeable dividends calculated in accordance with regulatory rules. Capital ratios and Leverage

ratio submitted to ACPR as at 30 June 2021 were respectively 19.0% and 11.5% as the first-half year profit was excluded from regulatory capital.
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