
 

 

Table corresponding to Q3. 

 

O-SII 

Buckets 

Limits (O-SII 

scores)  

O-SII buffer G-SII 

Buckets 

Limits (G-

SII1 scores) 

G-SII buffer 

1 .... - 1249 0,25% 1 130-229 1% 

2 1250 – 1949 0,50% 2 230-329 1,5% 

3 1950 – 2899 0,75% 3 330-429 2% 

4 2900 - .... 1% 4 430-529 2,5% 

NA NA NA 5 530-629 3,3% 

 

                                                           
1 BIS website - https://www.bis.org/bcbs/gsib/cutoff.htm. The G-SII methodology : Global systemically important banks: updated 

assessment methodology and the higher loss absorbency requirement, July 2013   - https://www.bis.org/publ/bcbs255.pdf.  

https://www.bis.org/bcbs/gsib/cutoff.htm
https://www.bis.org/publ/bcbs255.pdf

