20 3 CLO

25 3
¥8,400,000,000 ¥460,000,000
1.73%
2008/7/15 3 15 2008/7/15 3 15
2.69 2.69
Moody’s R&l Moody’s R&l
Aaa(sf) AAA A2(sf) AA-

Aaa(sf) AAA

Aaa(sf) AAA
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20 3 CLO

25 3
2
UFJ
6.13
7.60
3
¥18,535,061
¥4,500,000
¥18,535,061
¥4,500,000
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20 3 CLO

25 3
20 3 25 3
¥10,233,000,000 ¥120,114,011
100% 1.17%
0% 0.00%
2 0% 19.92%
3 0% 7.89%
219 8

¥46,726,027 ¥15,014,251

WAM) 31.40 0.00

N
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