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Reductions in Credit Risk result primarily from residential mortgage prepayments. 

Reductions in Securitsation exposures result from scheduled repayments on underlying mortgage backed securities received net of reinvestment.  
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Net customer deposit outflows were funded by net repayments and maturities of Investments and Cash and cash equivalents in the quarter. 
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The Leverage Ratio improved in the most recent quarter following a 2.1% increase in Tier 1 capital against a 5.2% decline in Total exposures.
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Columns a and b are calculated as simple average month end balances for July 2023, August 2023 and September 2023.

Average LCR % declined over the quarter ended June 30, 2023 (139%) on marginal decrease in HQLA following repayments in the Bank's investment portfolio and a marginal

 decline in Weighted Value Net Cash Outflows. 
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