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Results of quantitative analysis to identify global 
systemically important banks as at 31 December 2019 

At least once a year, regulators determine which banks can be classified as global systemically important 
banks by conducting a quantitative analysis at a consolidated level. In accordance with section 10f(2) of 
the German Banking Act (KWG), the analysis takes into account the following factors: 

∙ Size of the Group 
∙ Group’s cross-border operations 
∙ Group’s interconnectedness with the financial system 
∙ Substitutability of the services or financial infrastructure provided by the Group 
∙ Complexity of the Group. 

The quantitative analysis required by the Basel Committee on Banking Supervision (BCBS) to identify 
global systemically important banks is based on the Commission Implementing Regulation (EU) 
no. 1030/2014 dated 29 September 2014 laying down implementing technical standards with regard to 
the uniform formats and date for the disclosure of the values used to identify global systemically im-
portant institutions according to the Capital Requirements Regulation (CRR).  

Landesbank Baden-Württemberg is not currently considered globally systemically important. 

The indicators as at 31 December 2019 presented in the following table were calculated using the »In-
structions for the end – 2019 G – SIB assessment exercise« published by the Basel Committee on Banking 
Supervision and dated 28 January 2020. 
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Section 1: General information  
a. General information provided by national supervisory authorities 

 

(1) Country code DE 

(2) Bank name LBBW 

(3) Reporting date (yyyy-mm-dd) 2019-12-31 

(4) Reporting currency EUR 

(5) EUR exchange rate 1 

(6) Submission date (yyyy-mm-dd) 2020-04-30 

b. General information provided by the reporting bank 
 

(1) Reporting unit 1,000,000 

(2) Accounting standard IFRS 

 Amount 

Section 2: Overall risk position indicator  
a. Derivatives 

 

(1) Counterparty risks from derivatives contracts 13,047 

(2) Adjusted nominal amount of written credit derivatives 2,363 

(3) Potential future exposure of derivatives contracts 9,440 

b. Securities financing transactions 
 

(1) Adjusted gross amount of securities financing transactions (SFT)  21,952 

(2) Counterparty risks from SFTs 4,060 

c. Other assets 204,962 

d. Gross nominal value of off-balance-sheet items  
 

(1) Nominal amount of off-balance-sheet items with a credit conversion factor (CCF) of 0% 20.525 

(2) Nominal amount of off-balance-sheet items with a CCF of 20% 3.479 

(3) Nominal amount of off-balance-sheet items with a CCF of 50% 30,264 

(4) Nominal amount of off-balance-sheet items with a CCF of 100%  4,117 

e. Regulatory adjustments   554 

f. Overall risk position indicator (sum of items 2.a.(1) through 2.c, 0.1 times 2.d.(1), 0.2 times 2.d.(2), 0.5 times 2.d.(3), and 2.d.(4)) 277,821 

Section 3: Intra-financial system assets indicator  
a. Funds deposited with or loaned to other financial institutions  71,854 

(1) Deposit certificates   614 

b. Credit lines granted to other financial institutes that have been committed but not drawn  6,062 

c. Securities portfolios issued by other financial institutions 
 

(1) Secured debt securities  13,666 

(2) Senior, unsecured debt securities  12,598 

(3) Subordinated debt securities   53 

(4) Commercial paper   1,627 

(5) Shares   570 

(6) Offsetting short positions in relation to the specific shareholdings included in 3.c.(5)   449 

d. Net positive current exposure of securities financing transactions with other financial institutions  3,421 

e. Over-the-counter derivatives with other financial institutions that have a positive fair value 
 

(1) Positive fair value  1 

(2) Potential future exposure  3 

f. Intra-financial system assets indicator (sum of items 3.a, 3.b through 3.c.(5), 3.d, 3.e.(1) and 3.e.(2) minus 3.c.(6)  114,051 
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Section 4: Intra-financial system liabilities indicator 
 

a. Funds deposited by or borrowed from other financial institutions 
 

(1) Deposits due to depository institutions  80,720 

(2) Deposits due to non-depository financial institutions  12,122 

(3) Funds received from other financial institutions   508 

b. Credit lines obtained from other financial institutes that have been committed but not drawn   260 

d. Net negative current exposure of securities financing transactions with other financial institutions  3,736 

e. OTC derivatives with other financial institutions that have a net negative fair value 
 

(1) Negative fair value  2 

(2) Potential future exposure  5 

e. Intra-financial system liabilities indicator (sum of items 4.a.(1) through 4.d.(2)) 103.991 

Section 5: Outstanding securities indicator 
 

a. Secured debt securities  15,215 

b. Senior, unsecured debt securities  23,512 

c. Subordinated debt securities  5,266 

d. Commercial paper  3,846 

e. Deposit certificates  4,953 

f. Equity   0 

g. Preferred shares and any other form of subordinated funding not included under item 5.c   0 

h. Outstanding securities indicator (sum of items 5.a through 5.g)  52,793 

Section 6: Payments indicator  

Payments made in the reporting year in:  
a. Australian dollar 24,939 

b. Brazilian real   0 

c. Canadian dollar  40,603 

d. Swiss franc  455,941 

e. Chinese yuan  14,019 

f. Euro 2,488,196 

g. British pound sterling  566,917 

h. Hong Kong dollar  3,560 

i. Indian rupee   7 

j. Japanese yen  60,357 

k. Mexican pesos  4,691 

l. Swedish krona  29,590 

m. US dollar 2,281,085 

n. Payment activity indicator (sum of 6.a to 6.m) 5,969,904 

Section 7: Indicator for custody assets 231,243 

Section 8: Indicator for issuing transactions  
a. Share issues   12 

b. Bond issues  25,545 

c. Issuing transactions indicator (sum of items 8.a and 8.b)  25,557 
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 Section 9: OTC derivatives indicator  
a. OTC derivatives cleared through a central counterparty 1,969,321 

b. OTC derivatives settled bilaterally  961,690 

c. OTC derivatives indicator (sum of items 9.a and 9.b) 2,931,011 

Section 10: Trading and available-for-sale (AfS) securities indicator   
a. Securities held for trading 9,113 

b. Securities available for sale (AfS)  25,044 

c. Securities held for trading and AfS securities that meet the definition of level 1 assets  4,287 

c. Securities held for trading and AfS securities that meet the definition of level 2 assets, with risk premiums  11,903 

e. Indicator of securities held for trading and AfS securities (sum of items 10.a and 10.b, minus the sum of 10.c and 10.d)   17,968 

Section 11: Level 3 assets indicator  2.437 

Section 12: Cross-jurisdictional claims indicator  81.209 

Section 13: Cross-jurisdictional liabilities indicator   
a. Foreign liabilities (excluding derivatives and local liabilities in local currency)  31,084 

(1) Any foreign liabilities to related branches included in item 13.a  28,737 

b. Local liabilities in local currency (excluding derivatives activity)  5,200 

c. Cross-jurisdictional liabilities indicator (sum of items 13.a and 13.b, minus 13.a.(1))  7,547 
  

Table: Results of quantitative analysis on global systemically important banks. 

 



 

 

 
 

 
 

Landesbank Baden-Württemberg
www.LBBW.de
kontakt@LBBW.de

Headquarters

Stuttgart
Am Hauptbahnhof 2
70173 Stuttgart, Germany
Phone + 49 (0) 711 127-0
Fax + 49 (0) 711 127-43544

Mannheim
Augustaanlage 33
68165 Mannheim, Germany
Phone + 49 (0) 621 428-0
Fax + 49 (0) 621 428-72591

Karlsruhe
Ludwig-Erhard-Allee 4
76131 Karlsruhe
Phone + 49 (0) 721 142-0
Fax + 49 (0) 721 142-23012

Mainz
Große Bleiche 54 – 56
55116 Mainz, Germany
Phone + 49 (0) 6131 64-37800 
Fax + 49 (0) 6131 64-35701 

 

 

     

  

 Breaking new ground 

  

  

 

  

     


