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Mean leverage and risk-based capital ratios for stressed and non-stressed banks
(Data is calculated as at end 2006, all capital ratios in per cent)

Excludes countries with leverage ratio requirements

Working Group Sample Broader Sample
Stressed Other Stressed Other
Risk-based Ratios ¥ Y
Total capital RWA 10 1177 (49 1209 15 1157 |54 1178 O
Tier 1 capital / RWA 10 759|148 825 15 831 54 837

TCE/RWA 8 5664 6.86 14 6.16 7.69 -
Leverage Ratios ¥ f

Total Capital / Assets 43241 762 |14 437 |51 628 G
Tier 1 Capital / Assets 279|41 527 * |15 302 |54 365 *

Common Equity / Assets 269|41 508 * |17 264 |63 448 *=
TCE / Tangible Assets 6 19341 434 |17 222 |63 362 =

(5= 0= ]

The symbols ***, ** * indicate that the difference is statistically significant at the 1%, 5% and 10% levels
respectively. The Working Group Sample compnses up to 88 banks supphed by national supervisors from 14
countries. The Broader Sample is drawn from the Bankscope database and includes up to 117 banks from 19
countries. Each panel includes the number of banks in the sample and the relevant capital ratio.
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Equity)/ Tangible Assets(flifi-=3. 7 &Y% )/ T | e v ik
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2013 | 2014 | 2015 | 2016 | 2017 | 2018 2019
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