
イールドカーブ 基準日：2020年9月末

残存年数 国債 社債
1 -0.141% 0.062%
2 -0.141% 0.079%
3 -0.134% 0.104%
4 -0.132% 0.124%
5 -0.113% 0.132%
6 -0.119% 0.169%
7 -0.104% 0.191%
8 -0.072% 0.214%
9 -0.014% 0.230%
10 0.037% 0.298%
11 0.094% 0.365%
12 0.141% 0.414%
13 0.188% 0.455%
14 0.234% 0.496%
15 0.278% 0.529%
16 0.311% 0.557%
17 0.345% 0.585%
18 0.380% 0.613%
19 0.408% 0.639%
20 0.440% 0.660%
25 0.542% 0.762%
30 0.607% 0.828%
35 0.649% 0.870%
40 0.681% 0.901%
45 0.705% 0.926%
50 0.725% 0.945%
60 0.754% 0.975%
70 0.775% 0.996%
80 0.791% 1.012%
90 0.803% 1.024%
100 0.813% 1.034%
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