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BBB 170.1 479 | 2972 39.6 | 2576
BBB- 60.6 23.8 | 1870 16.4 | 170.6

# 2 LIBOR 27V v Ro#HH#55%(2000/03/23)
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B | Ty | FRERE | &5 | ®IE | 5EE
JGB -9.4 14 1.2 -34.2 35.4
AAA 10.6 27.5| 1819 -55.4 | 2373
AA+ 5.4 9.6 48.8 -1.6 50.4
AA 8.1 8.3 26.3 -10.1 36.5
AA- 11.6 12.9 85.7 =15 93.3
A+ 18.5 18.4 | 126.4 -13.8 140.2
A 20.5 16.7 945 -2.7 97.2
A- 28.3 16.0 75.6 -13.5 89.1
BBB+ 51.0 285 | 185.9 114 | 1745
BBB 60.5 229 | 1870 16.4 | 170.6
BBB- 97.2 86.8 | 325.8 53| 3205

# 3 LIBOR 27 L v Fo#HIF$E(2004/03/22)
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