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1. General

Changes

A new counterparty type has been introduced: PDT (Personal data). All counterparties with personal
names that are not reported under the counterparty type ‘Private person’ must be reported under

this counterparty type.

In the notes, Appendix 3 has been added to provide assistance regarding the described change.
Further, minor clarifications have also been made in the explanatory notes.

Survey documents, reporting requirements and data submission

Survey documents

https://emi.snb.ch/en/LERX

Reporting requirements

eSurvey — user administration

Responsibilities

The details of data providers and information providers
must be entered, and where necessary updated, by the
eSurvey administrators.

Initial reference date

LER_U: 31.03.2025
LER_K: 30.06.2025
LER20_U: 31.12.2025
LER20_K: 31.12.2025

Submission deadlines 6 weeks

Data submission Via eSurvey:

Contact details and news

Contact details (The SNB/Statistics/Surveys/Contacts)
Automatic notification via RSS (The SNB/Statistics/Surveys/Information on
and News Alert reporting)
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https://surveys.snb.ch/
https://www.snb.ch/en/the-snb/mandates-goals/statistics/surveys/contacts
https://www.snb.ch/en/the-snb/mandates-goals/statistics/surveys/reporting
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2. Changes since last release

Report versions

Previous

Information on this release

New

LER_U: Xlsx: 1.0.3, xml: 1.0
LER K: Xisx: 1.0.2, xml: 1.0
LER20 _U: Xlsx: 1.0.1, xml: 1.0
LER20 K: Xisx: 1.0.1, xml: 1.0

Xlsx: 1.1.0, xml: 1.1
Xlsx: 1.1.0, xml: 1.1
Xlsx: 1.1.0, xml: 1.1
Xlsx: 1.1.0, xml: 1.1

Only valid until 31.12.2024

Compulsory from 01.01.2025

Forms

Previous

New

LER _02, LER20_02: Counterparty type

New value: ‘PDT’- Personal data

Notes

Previous

New

PDT;
Personal data;

All counterparties with personal names in the
counterparty name column that are not reported
under counterparty type ‘Private person’ (PRI) are
assigned to this category, unless the personal
names refer to a purely legal entity. The
corresponding counterparty type must be specified
in the comment in column Al [AE].

Mapping table

No change
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Subsequent amendments

Amended on

Information on this release

26.03.2025

Previous

New

Notes LER_U, LER_K

General notes;
(i) CAO art. 100 par. 4, and

General notes;

(i) CAO art. 100 par. 4, whereby the
positions in accordance with let. b are
to be measured before risk mitigation
and before weighting in accordance
with CAO art. 113; and

Notes LER_U, LER_K, [LER20_U, LER20_K]

PDT;

All counterparties with personal names in the
counterparty name column that are not reported
under counterparty type "Private person” (PRI)
are assigned to this category, unless the
personal names refer to a purely legal entity. The
corresponding counterparty type must be
specified in the Al [AE] column.

PDT;

All counterparties with personal names in the
counterparty name column that are not reported
under counterparty type "Private person” (PRI) are
assigned to this category, unless the personal
names refer to a purely legal entity. The
corresponding counterparty type must be specified
in the Al [AE] column.

See annex 3 for more information.

Counterparty name;

Name of the counterparty (or group of connected
counterparties). Add name of the beneficial
owner if different from the counterparty. The
names provided must be complete (i.e. including
first names for individuals) Anonymisations such
as “CONFIDENTIAL” are not permitted.

Counterparty name;

Name of the counterparty (or group of connected
counterparties). Add name of the beneficial owner
if different from the counterparty. The names
provided must be complete (i.e. including first
names for individuals; see annex 3 for additional
information regarding the names of natural
persons and the counterparty type).
Anonymisations such as “CONFIDENTIAL” are not
permitted.

Counterparty type;

Use the three letter acronyms listed at the end
of this document.

Counterparty type;

Use the three letter acronyms listed in annex 1.
See annex 3 for additional information on
counterparties containing names of natural
persons.
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Credit equivalent of derivatives;

See CAO art. 115 par. 1 and art. 1489 par. 3.

Direct exposure to the counterparty of the
derivative calculated under SA-CCR (see
FINMA Circ. 2017/7 margin no. 32—-122),
simplified SA-CCR (see FINMA Circ. 2017/7
margin no. 32-33 and appendix 2) or the
Current Exposure Method (CEM).

If a bank uses SA-CCR or simplified SA-CCR,
the credit equivalent amount will be
calculated taking into account the financial
collateral received. In contrast, if CEM is
used, collateral shall be separately reported
in column AC.

Information on this release

Credit equivalent of derivatives;

See CAO art. 115 par. 1.

Direct exposure to the counterparty of the
derivative calculated according to CAO art. 56
par. 2 let. a and b.

Financial collateral,

(Note that in the case of derivatives and SFTs
such collateral has been taken into account in
the credit equivalent amount calculations for
derivatives and SFTs with other counterparties in
column S [Q] (if the bank applies SA-CCR or
its simplified form) and column T [R],
respectively. Under the CEM and for other
types of exposures financial collateral is
taken into account in column AC.)

Financial collateral,

(Note that in the case of derivatives and SFTs
such collateral has been taken into account in the
credit equivalent amount calculations for
derivatives and SFTs with other counterparties in
column S [Q] and column T [R], respectively.

Position before credit risk mitigation and before
weighting, net of specific provisions / allowances;

The impact of credit risk mitigation (columns AA—
AD) is not taken into account; however, the
financial collateral for derivatives and SFTs in
column S [Q] (in case SA-CCR or simplified
SA-CCR is used) and column T [R] is taken into
account in column Z [X].

Position before credit risk mitigation and before
weighting, net of specific provisions / allowances;

The impact of credit risk mitigation (columns AA—
AD) is not taken into account; however, the
financial collateral for derivatives and SFTs in
column S [Q] and column T [R] is taken into
account in column Z [X].

Financial collateral,

This amount does not include the collateral that
has already been taken into account in the credit
equivalent amount calculations for derivatives (in
column S [Q] if the bank uses SA-CCR or the
simplified SA-CCR), and for SFTs (in column T

[R]).

Financial collateral,

This amount does not include the collateral that
has already been taken into account in the credit
equivalent amount calculations for derivatives (in
column S [Q]), and for SFTs (in column T [R]).
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Comment;

» the type of counterparty in column O [N] is
"Other". In such case, banks are expected
to specify here the exact counterparty type
(for example, crypto currencies);

Information on this release

Comment;

» the type of counterparty entered in column O
[N] is "Personal data" (PDT) or "Other" (OTH).
In such case, banks are expected to specify
here the exact counterparty type (for example,
crypto currencies);

Names of natural persons are to be avoided in
the comment field.

Appendix 3 has been added to the notes:

Annex 3: Information on counterparty type PDT
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