19 12 CLO

24 9
¥8,300,000,000 ¥340,000,000
1.58% 1.95%
2008/4/15 3 15 2008/4/15 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 12 CLO

24 9
2
5.95
6.85
3
¥476,000,000
¥116,251,988
¥40,354,155
¥22 750,000
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19 12 CLO

24 9
19 12 24 9
¥9,920,000,000 ¥501,254,155
100% 5.05%
0% 0.06%
2 0% 3.84%
3 0% 4.99%
241 205

¥41,161,826 ¥2,445,142

WAM) 31.40 0.01

N
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