
 

 
   

 

Disclosure of Global Systemically Important Banks (G-SIBs) indicators as 
of December 31, 2025 

 

To comply with the disclosure requirements and methodology outlined in the July 2018 document 

titled “Global Systemically Important Banks: revised assessment methodology and the higher loss 
absorbency requirement”, we hereby disclose the information pertaining to the fiscal year 2025. 

 

Although the BBVA group is not currently designated as a Global Systemically Important Bank 

(G-SIB), the obligation to disclose information is defined as follows: “In accordance with the 
Committee’s standards, all banks with a leverage ratio exposure measure (including exposures arising from 
insurance subsidiaries) exceeding 200 billion euros (using the exchange rate applicable at the financial 
year-end) are required to publicly disclose information containing at least the 13 indicators, including the 
two sub-indicators that comprise the trading volume, as described in Appendix 5, within four months of the 
financial year- end”1.  

 
The Basel Committee on Banking Supervision (henceforth BCBS) is conducting this data collection exercise 

as part of its methodology for assessing the systemic importance of banks on a global scale. 

  

The assessment of a bank's global systemic importance is determined by the extent of its potential impact on 

the international financial system and the broader economy in the event of its failure, rather than by the 

likelihood of such a failure occurring. 

  

The assessment of global systemic importance follows an indicator-based measurement approach. These 

indicators are designed to capture various dimensions, including the size of banks, their level of 

interconnectedness, the absence of readily available substitutes or alternative financial infrastructure for 

the services they provide, the extent of their global (cross-jurisdictional) operations, and their structural 

complexity. 

  

The indicators presented below are calculated in accordance with the specific instructions issued by the 

Basel Committee on Banking Supervision (BCBS) and, as a result, are not directly comparable to other 

disclosed information. 

  

Please be advised that the disclosed information may be subject to modifications, as it remains under review 

by both the National Supervisory Authority and the Basel Committee on Banking Supervision (BCBS). 

  

Articles 128 and 131 of Directive 2013/36/EU of the European Parliament establish, at the European level, 

the obligation to maintain capital buffers for global systemically important entities. This requirement has 

been transposed into Spanish regulation through Law 10/2014, "Ley 10/2014, de 26 de junio, de ordenación, 
supervisión y solvencia de entidades de crédito". 

Madrid, April 22, 2026 

1 Document available at https://www.bis.org/bcbs/gsib/reporting_instructions.htm 

https://www.bis.org/bcbs/gsib/reporting_instructions.htm


 

 
   

 

 
 

2 According to the G-SIBs template requirements, this indicator aligns with the definition of total exposures as outlined in the Basel III leverage ratio framework and disclosure requirements (January 
2014) by the Basel Committee on Banking Supervision, available at www.bis.org/publ/bcbs270.htm 

 BBVA´s official total exposure measure for the calculation of the leverage ratio as of end-2025, on a fully-loaded basis is € 908.869 million.  

The Pillar 3 Report is available at https://accionistaseinversores.bbva.com/wp-content/uploads/2026/03/Informe-Pilar-3-2025_esp.pdf 

 

Category 
 

Individual indicator 
 

December 31, 2025 
(Millions of euros) 

Size Total exposures2 940.239 

Cross- Jurisdictional Activity 

 

Cross- Jurisdictional claims 536.408 

Cross- Jurisdictional liabilities 415.505 

Interconnectedness 

Intra- financial system assets 107.243 

Intra- financial system liabilities  147.382 

Securities outstanding 208.763 

Substitutability/ financial institution infrastructure 

Assets under custody 666.624 

Payments activity 10.498.112 

Underwritten transactions in debt and equity markets 60.770 

Trading volume 1.232.055 

Complexity 

Notional amount of over- the- counter (OTC) derivatives 6.163.159 

Level 3 Assets 5.763 

Trading and available for sale securities 22.230 



 

 
   

 

 



 

 
   

 

 
 
 
 
 
 
 
 
 


	Disclosure of Global Systemically Important Banks (G-SIBs) indicators as of December 31, 2025 

