
 
 
 
 

 
 
 
 
Disclosure for global systemically important banks (G-SIBs) indicators as 
of 31 December 2014 

 
In order to comply with disclosure requirements and methodology described in 
the July 2013 document entitled “Global systemically important banks: updated 
assessment methodology and the higher loss absorbency requirement”1, we 
attach information, corresponding to the fiscal year 2014.  
 
The Basel Committee on Banking Supervision (BCBS) assesses the systemic 
importance of banks in a global context. 
 
Global systemic importance is measured in terms of the impact a bank's failure 
can have on the global financial system and the wider economy, rather than the 
risk that a failure could occur. 
 
The measurement approach of the global systemic importance is indicator-
based. The indicators shall reflect the size of banks, their interconnectedness, 
the lack of readily available substitutes or financial institution infrastructure for 
the services they provide, their global (cross-jurisdictional) activity and their 
complexity. 
 
The indicators provided below are calculated based on specific instructions by 
the BCBS and thus are not directly comparable against other disclosed 
information. 
 
Please, be aware that this disclosed information could be subject to changes 
because is still under review by National Supervisor Authority and also by Basel 
Committee on Banking Supervision. 
 
Articles 128 and 131 of Directive 2013/36/EU of the European Parliament 
incorporate at European level the obligation to maintain capital buffers for global 
systemically important entities. This has been transposed to Spanish regulation 
by the law 10/2014, “de ordenación, supervisión y solvencia de entidades de 
crédito”. According to this law, capital buffer for systemic entities will be required 
from January 1st, 2016, subject to transitional period.  

 
 

Madrid, April 30, 2015



In Million €

Category Individual indicator 31.12.2014

Cross-Jurisdictional Activity Cross-Jurisdictional claims 302.420

Cross-Jurisdictional liabilities 328.071

Size Total exposures as defined for use in the BIS Basel III leverage ratio 
2 723.167

Interconectedness Intra-financial system assets 36.749

Intra-financial system liabilities 63.939

Securities outstanding 147.321

Substitutability/financial institution infrastructure Assets under custody 635.712

Payments activity 4.796.775

Underwritten transactions in debt and equity markets 31.435

Complexity Notional amount of over-the-counter (OTC) derivatives 1.778.441

Level 3 Assets 762

Trading and available for sale securities 
3 19.155

1
 Document available at www.bis.org/publ/bcbs255.htm

2
 This indicator matchs the definition of total exposures as defined for use in Basel leverage ratio in december 2012, following the instructions of GSIBs

 template requirements. BBVA total exposures for the calculation of the leverage ratio (with BCBS January 2014 definition and on a fully-loaded basis) is € 657.073 millions.
3

 After offsetting of trading and available-for-sale securities that meet the definition of unemcumbered Level 1 and Level 2 (after haircuts) assets,

as per BCBS definition  



 

 



 


