
イールドカーブ 基準日：2017年7月末

残存年数 国債 社債

1 -0.115% 0.068%

2 -0.115% 0.072%

3 -0.086% 0.079%

4 -0.069% 0.105%

5 -0.060% 0.129%

6 -0.045% 0.159%

7 -0.019% 0.187%

8 0.014% 0.216%

9 0.048% 0.256%

10 0.080% 0.282%

11 0.129% 0.336%

12 0.177% 0.386%

13 0.227% 0.432%

14 0.286% 0.485%

15 0.337% 0.534%

16 0.403% 0.589%

17 0.467% 0.640%

18 0.525% 0.692%

19 0.576% 0.743%

20 0.638% 0.793%

25 0.826% 0.981%

30 0.924% 1.078%

35 0.993% 1.147%

40 1.044% 1.199%

45 1.085% 1.239%

50 1.117% 1.272%

60 1.165% 1.320%

70 1.200% 1.355%

80 1.226% 1.381%

90 1.246% 1.401%

100 1.262% 1.417%
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