
Disclosure on indicators for identification of Global Systemically Important Banks (G-SIBs) as at March 31, 2021 

 

S. No Category Individual indicator 
31.03.2021 
(Rs.million) 

        

1 Cross-jurisdictional activity 
Cross-jurisdictional claims 425,609 

Cross-jurisdictional liabilities 1,287,697 

2 Size Total exposure as defined for use in Basel III leverage ratio 19,686,158 

3 Interconnectedness 

Intra-financial system assets 2,609,386 

Intra-financial system liabilities 1,692,897 

Securities outstanding 88,91,595 

4 
Substitutability/financial institution 
infrastructure 

Assets under custody 12,920,526 

Payments activity 276,505,833 

Underwritten transactions in debt and equity markets 649,512 

5 Complexity 

Notional amount of OTC derivatives 8,580,521 

Level 3 assets 29,240 

Trading and available-for-sale securities 611,460 


