
イールドカーブ 基準日：2017年8月末

残存年数 国債 社債

1 -0.143% 0.039%

2 -0.166% 0.026%

3 -0.157% 0.033%

4 -0.148% 0.048%

5 -0.139% 0.072%

6 -0.124% 0.085%

7 -0.099% 0.108%

8 -0.062% 0.144%

9 -0.026% 0.190%

10 0.011% 0.226%

11 0.064% 0.272%

12 0.111% 0.325%

13 0.164% 0.374%

14 0.220% 0.431%

15 0.273% 0.477%

16 0.345% 0.542%

17 0.415% 0.583%

18 0.473% 0.632%

19 0.529% 0.684%

20 0.591% 0.741%

25 0.779% 0.929%

30 0.886% 1.036%

35 0.962% 1.112%

40 1.019% 1.169%

45 1.064% 1.214%

50 1.099% 1.250%

60 1.153% 1.303%

70 1.191% 1.341%

80 1.220% 1.370%

90 1.242% 1.392%

100 1.260% 1.410%
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