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Question B1 

 

(b) r = 5.498% 

(e) operating ratio is 104% 

 
 

Question B2 

 

(c) CAR is 5.48% 

(d) liquidity ratio is 25% 

(e) Compensation amount is $500,000 

 
 

Question B3 

 

(b)(ii) Net interest margin is 8.1% 

(b)(iii) Duration gap is +3.2 years 

(c) Duration is +3.56 years 

 
 

Question B4 

 

(a)(i) Tier 1 capital is $240M 

(a)(ii) Tiet 2 capital is $250M 

(a)(iii) CAR is 24% 

(a)(iv) leverage ratio is 23.11% 

(b)(i) Net liquidity position is -$19M 

 
 

 

 

 

 


