
イールドカーブ 基準日：2017年3月末

残存年数 国債 社債

1 -0.257% 0.030%

2 -0.214% 0.029%

3 -0.175% 0.052%

4 -0.145% 0.061%

5 -0.113% 0.084%

6 -0.090% 0.097%

7 -0.058% 0.129%

8 -0.004% 0.189%

9 0.039% 0.218%

10 0.078% 0.266%

11 0.121% 0.327%

12 0.184% 0.383%

13 0.248% 0.450%

14 0.311% 0.510%

15 0.372% 0.557%

16 0.428% 0.618%

17 0.510% 0.700%

18 0.571% 0.749%

19 0.634% 0.810%

20 0.693% 0.865%

25 0.824% 0.996%

30 0.885% 1.057%

35 0.928% 1.100%

40 0.960% 1.132%

45 0.985% 1.157%

50 1.005% 1.177%

60 1.035% 1.207%

70 1.056% 1.228%

80 1.072% 1.244%

90 1.085% 1.257%

100 1.095% 1.267%
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