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The increase in Operational Risk Weighted Assets (Item 10) measured by the Standardised Approach reflects improved non-interest income for the most recent three year average measurement period. 

Pillar 3
Template OV1: Overview of RWA

Pillar 3
Template OV1: Overview of RWA



Pillar 3
Template LR1: Summary comparison of accounting assets vs leverage ratio exposure 
measure

Pillar 3
Template LR1: Summary comparison of accounting assets vs leverage ratio 
exposure measure



The Leverage Ratio improved in the most recent quarter following a 3.8% increase in Tier 1 capital against a 0.63% decline in Total exposures.
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Columns a and b are calculated as simple average month end balances for January 2023, February 2023 and March 2023.
Average LCR % improved over the quarter ended December 31, 2022 (134%) on marginal increase in HQLA and a marginal decline in Weighted Value Net Cash Outflows. 
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