
イールドカーブ 基準日：2016年6月末

残存年数 国債 社債

1 -0.323% -0.016%

2 -0.297% 0.006%

3 -0.297% 0.011%

4 -0.310% 0.026%

5 -0.324% 0.034%

6 -0.334% 0.032%

7 -0.332% 0.032%

8 -0.312% 0.045%

9 -0.283% 0.056%

10 -0.236% 0.073%

11 -0.200% 0.101%

12 -0.172% 0.121%

13 -0.138% 0.149%

14 -0.115% 0.170%

15 -0.078% 0.194%

16 -0.050% 0.229%

17 -0.012% 0.264%

18 0.029% 0.302%

19 0.067% 0.334%

20 0.095% 0.362%

25 0.151% 0.418%

30 0.157% 0.424%

35 0.161% 0.429%

40 0.165% 0.432%

45 0.167% 0.435%

50 0.169% 0.437%

60 0.172% 0.440%

70 0.175% 0.442%

80 0.176% 0.444%

90 0.178% 0.445%

100 0.179% 0.446%
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