CLO

17 3 31

1,085,000,000

182,000,000

140,000,000

0.49%

0.89%

2006/1/15 3

2.125

2006/1/15 3

2.125

2006/1/15 3

2.125

Aaa Moody”

A2 Moody”

Baa2 Moody”’




UFJ

UFJ

UFJ

0.53

38.0%

59.4%

53,000,000
1,150,000,000




WAM)

16 9 17 3
2,610,000,000 2,610,000,000
100% 100%
0% 0%
0% 0%
0% 0%
0% 0%
58 58
45,000,000 45,000,000
255 19.5




