Lh—T4—XXPZ7F+—F - Z74F>X

Performance Overview

5 2 [l s miERd CLO
PR ESRMABOIESETIBEBD b & TS NBRE CLO

aAYHI b

= AT
YT TIYVIA b
03-5408-4283

EHE

TFHYUXb
03-5408-4189

B9
VT N[ R TLVTU b
03-5408-4152

BRVEDE !

94T TR
03-5408-4100

2007 £ 6 AXRIRE

Va8l e P 7

0 1 5

. 2007 3 2007 9

HW5 |2

EfTEMETAREE . 205.1
RITEE . 179.1
AN IFv—- 547
SNEREE
(FV2ox—5—/

H—EH—)

15 15 1
77— (Aaa)
SEEE
TLrYe—: SMBC
EfHTEE
BEEHE 2006 4 3

1052/ A 3

HE (EmD E=HA AT
me (89 (FE) | F=E 24TH (FE) CEERR) | (&8 | (R

BhoRkiE 176.0 88.0 | 0.53% | 2005/12/22 | 2009/01/15 | 2010/01/15 Aaa Aaa
A2 3.1 1.6 0.65% | 2005/12/22 | 2009/01/15 | 2010/01/15 Al Aaa

*IREDRRETAES (. 2007 FE7 BORMBICFESNTVWITAERE KM B/-EOHETH 2,
2007 £ 9 H

Moody’s Japan K.K.




BET—ILDINT +—I>R

I BETARS (K] | T7xIL bS8 R F7 Ik
(BAM) (BEAM) BEE | HBHE  FTUHIE MR K BEEER
L) 20,509 - 100.0% 12.7% - - 832
2006/03 18,803 0 91.7% 13.4% 0.00% 0.16% 0 832
2006/06 17,025 73 83.0% 13.2% 0.36% 0.00% 2 830
2006/09 15,289 0 74.5% 13.9% 0.36% 0.27% 0 *828
2006/12 13,580 42 66.2% 14.9% 0.56% 0.28% 1 *826
2007/03 11,851 20 57.8% 16.0% 0.66% 0.16% 1 *824
2007/06 10,139 6 49.4% 17.5% 0.69% 0.35% 1 *821
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