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The decrease in Credit Risk is mainly driven by lower claims on High Risk Assets, claims on Residential Mortgages, claims on Off Balance Sheet Items, partially offset by an increase in claims on Banks.
Increases in Securitization exposures is due to net purchases of securities and their improving underlying value.
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The decrease in consolidated assets reflects lower levels of short term investments, loans and other assets in the period under review. 
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The Leverage Ratio improved in the most recent quarter following a 2.94% decline in Total exposures against a decrease in Tier 1 capital 0.49%.
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Columns a and b are calculated as simple average month end balances for July 2024, August 2024 and September 2024.
Average LCR % declined over the quarter ended September 31, 2024 (185%) on 14% decline in HQLA and a 12% decline in Weighted Value Net Cash Outflows. 
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