19 6 CLO

23 12
¥11,900,000,000 ¥180,000,000
1.79% 2.15%
2007/10/15 3 15 2007/10/15 3 15
2.63 2.63
Moody’s R&l Moody’s R&l
Aaa(sf) AAA A3(sf) AA
Aaa(sf) AAA Aa3(sf) AAA
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19 6 CLO

23 12
2
SMBC
8.08
6.00
3
¥686,800,000
¥84,357,000
¥339,535,779
¥84,357,000
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19 6 CLO

23 12
19 6 23 12
¥13,488,000,000 ¥1,615,592,779
100% 11.98%
0% 0.57%
2 0% 3.40%
3 0% 6.78%
355 293
¥37,994,366 ¥5,513,969
WAM) 31.30 0.54

N
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