
イールドカーブ 基準日：2017年6月末

残存年数 国債 社債

1 -0.115% 0.103%

2 -0.111% 0.091%

3 -0.089% 0.099%

4 -0.078% 0.110%

5 -0.063% 0.131%

6 -0.042% 0.167%

7 -0.014% 0.193%

8 0.021% 0.232%

9 0.056% 0.259%

10 0.094% 0.294%

11 0.150% 0.347%

12 0.193% 0.394%

13 0.243% 0.443%

14 0.292% 0.484%

15 0.348% 0.540%

16 0.408% 0.580%

17 0.483% 0.633%

18 0.537% 0.683%

19 0.584% 0.734%

20 0.656% 0.784%

25 0.810% 0.938%

30 0.907% 1.035%

35 0.978% 1.105%

40 1.030% 1.158%

45 1.071% 1.199%

50 1.104% 1.232%

60 1.154% 1.281%

70 1.189% 1.317%

80 1.215% 1.343%

90 1.236% 1.364%

100 1.252% 1.380%
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