18 9 CLO

23 6
¥10,500,000,000 ¥250,000,000
1.33% 1.63%
2007/1/15 3 2007/1/15 3
2.59 2.59
Moody’s R&l Moody’s R&l
Aaa(sf) AAA A3(sf) AA
Aaa(sf) AAA Aaa(sf) AAA
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18 9 CLO

23 6
SMBC
6.07
3.7% 28.1%

¥421,258,000
¥135,598,000
¥215,056,169
¥36,500,000
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18 9 CLO

23 6
18 9 23 6
¥12,053,000,000 ¥858,206,169
100% 7.12%
0% 0.04%
2 0% 0.00%
3 0% 5.11%
338 272

¥35,659,763 ¥3,155,170

WAM) 31.05 0.22

N
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