
イールドカーブ 基準日：2016年12月末

残存年数 国債 社債

1 -0.298% 0.010%

2 -0.194% 0.026%

3 -0.158% 0.048%

4 -0.124% 0.075%

5 -0.107% 0.100%

6 -0.090% 0.117%

7 -0.059% 0.154%

8 -0.017% 0.192%

9 0.011% 0.230%

10 0.044% 0.269%

11 0.090% 0.313%

12 0.142% 0.363%

13 0.194% 0.412%

14 0.241% 0.454%

15 0.296% 0.520%

16 0.366% 0.586%

17 0.438% 0.645%

18 0.504% 0.707%

19 0.570% 0.763%

20 0.624% 0.813%

25 0.715% 0.904%

30 0.745% 0.934%

35 0.765% 0.954%

40 0.780% 0.970%

45 0.792% 0.982%

50 0.802% 0.991%

60 0.816% 1.005%

70 0.826% 1.016%

80 0.834% 1.023%

90 0.840% 1.029%

100 0.845% 1.034%
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