
イールドカーブ 基準日：2016年7月末

残存年数 国債 社債

1 -0.294% 0.013%

2 -0.256% 0.035%

3 -0.264% 0.041%

4 -0.257% 0.062%

5 -0.254% 0.076%

6 -0.279% 0.061%

7 -0.293% 0.050%

8 -0.268% 0.061%

9 -0.228% 0.087%

10 -0.172% 0.126%

11 -0.141% 0.162%

12 -0.100% 0.198%

13 -0.061% 0.234%

14 -0.029% 0.270%

15 0.014% 0.307%

16 0.053% 0.341%

17 0.092% 0.381%

18 0.139% 0.422%

19 0.179% 0.456%

20 0.212% 0.484%

25 0.274% 0.546%

30 0.292% 0.564%

35 0.305% 0.577%

40 0.314% 0.586%

45 0.321% 0.593%

50 0.327% 0.599%

60 0.336% 0.608%

70 0.342% 0.614%

80 0.347% 0.619%

90 0.351% 0.623%

100 0.354% 0.626%
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