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(a) No, as set out in Article 8(1)(e) of the RTS on disclosure, the CLO sections of Annex 14

must only be completed for CLO securitisations.

(b) Yes. The CLO sections should always be completed where the securitisation is a CLO. As

set out in Article 8(1)(e) of the RTS on disclosure, the CLO Sections of Annex 14:

"(1) The reporting entity shall make available the information specified in Annex XIV on the

following:

[…]

(e) where the securitisation is a Collateralised Loan Obligation (CLO) non-ABCP

securitisation:

(i)         the CLO manager, for each CLO manager in the securitisation;

(ii)         the CLO securitisation."


