19 9 CLO

23 6
¥8,400,000,000 ¥400,000,000
1.48% 1.84%
2008/1/15 3 15 2008/1/15 3 15
2.68 2.68

Moody’s R&l Moody’s R&l
Aaa(sf) AAA A2(sf) AA-
Aaa(sf) AAA Aaa(sf) AAA
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19 9 CLO

23 6
2
UFJ
6.08
7.31
3
¥364,800,000
¥60,164,992
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19 9 CLO

23 6
19 9 23 6
¥10,139,000,000 ¥2,204,750,000
100% 21.75%
0% 0.00%
2 0% 0.00%
3 0% 6.28%
235 207

¥43,144,681 ¥10,650,966

WAM) 31.40 1.96

N
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