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Swiss capital metrics - Group

end of 2022

Swiss capital and risk-weighted assets (CHF million)

Swiss CET1 capital 37,049
Going concern capita 52,736
Gone concern capita 44160
Total loss-absorbing

capacity (TLAC) 96,896
Swiss risk-weighted assefs 274,997

Swiss capital ratios (%)

Swiss CET1 ratio 13.5
Going concern capital ratio 19.2
Gone concern capital ratio 16.1
TLAC ratio 35.9)

Rounding differences may occur.
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https://www.credit-suisse.com/about-us/en/investor-relations.html
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A point of concern for many stakeholders, including speculation by the media, continues to be our capitalization and
financial strength.

Credit Suisse position in this respect is clear. Credit Suisse has a strong capital and liquidity position and balance
sheet. Share price developments do not change this fact.

On capital:

= Credit Suisse CET1 ratio and Tier 1 leverage ratio have been strengthened significantly over the past 7 years (from
11.4% to 13.5% and from 4.5% to 6.1%, respectively).

= Credit Suisse total loss-absorbing capacity (TLAC) of CHF 96.9 bn as of 2Q22 exceeds both Going and Gone
concern requirements in Switzerland.

» Credit Suisse CET1 ratio remains resilient at 13.5% standing in the top half of our peer group as per end of 2Q22.
= Credit Suisse Tier 1 leverage ratio of 6.1% was the highest amongst our peer group as per the end of 2Q22.

= We would expect to operate with a CET1 ratio of between 13% and 14% for the balance of 2022.

These facts speak for themselves, and some have also been mentioned by third-parties, specifically the Swiss National
Bank: “In an international comparison [Credit Suisse’s] Basel III risk-weighted capital ratios continue to be well

above the average for G-SIBs. [Credit Suisse’s] Basel III leverage ratios are (...) above the corresponding
international average” (Source: Swiss National Bank — Financial Stability Report from June 2022)

On Liquidity:

= Credit Suisse have a strong liquidity position with an LCR ratio of 191%, the highest amongst our peer group, and
High Quality Liquid Assets (HQLA) of CHF 235 bn at the end of 2Q22.

= Speculating that Credit Suisse have a liquidity issue simply would be completely false.
Balance sheet:

= Credit Suisse has a well-diversified balance sheet with High-Quality Liquid Assets (HQLA) representing about 1/3
of total assets as of 2Q22, representing the most liquid balance sheet of our peer group as of 2Q22.

= Credit Suisse loan book is highly collateralized at ~86% with the majority originated in Switzerland as of 2Q22.

Credit Default Swap (CDS):

We note there has been general volatility and widening in CDS spreads over recent months for both Credit Suisse and its
peers, reflecting changes in the economic environment and the interest rate cycle. The widening of Credit Suisse CDS
spreads should not be mistaken with our capital or liquidity position. Credit Suisse has a strong capital and liquidity position
and balance sheet.
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This material does not purport to contain all of the information that you may wish to consider. This material is not to be relied upon as such or used in substitution for the exercise of independent judgment.

Cautionary statement regarding forward-looking statements

This document contains forward looking statements that involve inherent risks and uncertainties, and we might not be able to achieve the predictions, forecasts, projections and other outcomes we describe or imply in forward looking statements. A number of important factors could cause
results to differ materially from the plans, targets, goals, expectations, estimates and intentions we express in these forward looking statements, including those we identify in "Risk factors” in our Annual Report on Form 20 F for the fiscal year ended December 31, 2021 and in the
“Cautionary statement regarding forward looking information" in our 2Q22 Earnings Release published on July 27, 2022 and submitted to the US Securities and Exchange Commission, and in other public filings and press releases. We do not intend to update these forward looking
statements.

In particular, the terms “Estimate”, “Illustrative”, “Ambition”, “Objective”, “Outlook”, “Goal”, “Commitment” and “Aspiration” are not intended to be viewed as targets or projections, nor are they considered to be Key Performance Indicators. All such estimates, illustrations, ambitions,
objectives, outlooks, goals, commitments and aspirations, as well as any other forward-looking statements described as targets or projections, are subject to a large number of inherent risks, assumptions and uncertainties, many of which are completely outside of our control. These risks,
assumptions and uncertainties include, but are not limited to, general market conditions, market volatility, increased inflation, interest rate volatility and levels, global and regional economic conditions, challenges and uncertainties resulting from Russia’s invasion of Ukraine, political
uncertainty, changes in tax policies, scientific or technological developments, evolving sustainability strategies, changes in the nature or scope of our operations, changes in carbon markets, regulatory changes, changes in levels of client activity as a result of any of the foregoing and other
factors. Accordingly, these statements, which speak only as of the date made, are not guarantees of future performance and should not be relied on for any purpose. We do not intend to update these estimates, illustrations, ambitions, objectives, outlooks, goals, commitments, aspirations or
any other forward-looking statements. For these reasons, we caution you not to place undue reliance upon any forward-looking statements.

ESG descriptions

There is currently no universal definition or exhaustive list defining issues or factors that are covered by the concept of “ESG” (Environmental, Social and Governance). If not otherwise indicated, ESG is used interchangeably with the terms “sustainable” and “sustainability”. Unless
indicated otherwise, the views expressed herein are based on Credit Suisse’s own assumptions and interpretation of ESG concepts at the time of writing. Credit Suisse’s views on ESG matters may evolve over time and are subject to change. Please also refer to the 2021 Sustainability
Report for additional information.

This document has been prepared solely for purposes of illustration and discussion. Under no circumstances should the information contained herein be used or considered as an offer to sell, or solicitation of an offer to buy, any security. In addition, there is currently no single, globally
recognized set of accepted definitions in assessing whether activities are “green” or “sustainable.” Without limiting any of the statements contained herein, we make no representation or warranty as to whether any security constitutes a green or sustainable security or conforms to investor
expectations or objectives for green or sustainable investing. For information on characteristics of a security, use of proceeds, a description of applicable project(s) and/or any other relevant information, please reference the offering documents for such security.

We may not achieve the benefits of our strategic initiatives
We may not achieve all of the expected benefits of our strategic initiatives. Factors beyond our control, including but not limited to the market and economic conditions (including macroeconomic and other challenges and uncertainties, for example, resulting from Russia’s invasion of
Ukraine), changes in laws, rules or regulations and other challenges discussed in our public filings, could limit our ability to achieve some or all of the expected benefits of these initiatives.

Estimates and assumptions

In preparing this document, management has made estimates and assumptions that affect the numbers presented. Actual results may differ. Annualized numbers do not take into account variations in operating results, seasonality and other factors and may not be indicative of actual, full-
year results. Figures throughout this document may also be subject to rounding adjustments. All opinions and views constitute good faith judgments as of the date of writing without regard to the date on which the reader may receive or access the information. This information is subject to
change at any time without notice and we do not intend to update this information.

Statement regarding capital, liquidity and leverage

Credit Suisse is subject to the Basel framework, as implemented in Switzerland, as well as Swiss legislation and regulations for systemically important banks, which include capital, liquidity, leverage and large exposure requirements and rules for emergency plans designed to maintain
systemically relevant functions in the event of threatened insolvency. Credit Suisse has adopted the Bank for International Settlements (BIS) leverage ratio framework, as issued by the Basel Committee on Banking Supervision (BCBS) and implemented in Switzerland by the Swiss
Financial Market Supervisory Authority FINMA.

Unless otherwise noted, leverage exposure is based on the BIS leverage ratio framework and consists of period-end balance sheet assets and prescribed regulatory adjustments. The tier 1 leverage ratio and CET1 leverage ratio are calculated as BIS tier 1 capital and CET1 capital,
respectively, divided by period-end leverage exposure.

Sources
Certain material in this document has been prepared by Credit Suisse on the basis of publicly available information, internally developed data and other third-party sources believed to be reliable. Credit Suisse has not sought to independently verify information obtained from public and
third-party sources and makes no representations or warranties as to accuracy, completeness, reasonableness or reliability of such information.
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