
イールドカーブ 基準日：2020年10月末

残存年数 国債 社債
1 -0.125% 0.047%
2 -0.137% 0.051%
3 -0.130% 0.083%
4 -0.121% 0.121%
5 -0.115% 0.137%
6 -0.104% 0.179%
7 -0.084% 0.204%
8 -0.052% 0.221%
9 0.006% 0.236%
10 0.043% 0.306%
11 0.104% 0.375%
12 0.150% 0.423%
13 0.198% 0.461%
14 0.244% 0.499%
15 0.287% 0.533%
16 0.320% 0.561%
17 0.358% 0.591%
18 0.396% 0.629%
19 0.424% 0.668%
20 0.460% 0.697%
25 0.563% 0.799%
30 0.641% 0.877%
35 0.689% 0.926%
40 0.725% 0.962%
45 0.753% 0.990%
50 0.776% 1.012%
60 0.809% 1.046%
70 0.833% 1.070%
80 0.851% 1.088%
90 0.866% 1.102%
100 0.877% 1.113%
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