
イールドカーブ 基準日：2016年8月末

残存年数 国債 社債

1 -0.241% 0.051%

2 -0.209% 0.067%

3 -0.196% 0.079%

4 -0.182% 0.107%

5 -0.173% 0.125%

6 -0.181% 0.118%

7 -0.184% 0.133%

8 -0.154% 0.173%

9 -0.113% 0.204%

10 -0.060% 0.239%

11 -0.014% 0.271%

12 0.009% 0.305%

13 0.056% 0.342%

14 0.077% 0.367%

15 0.126% 0.411%

16 0.164% 0.452%

17 0.221% 0.510%

18 0.275% 0.554%

19 0.325% 0.598%

20 0.372% 0.637%

25 0.430% 0.695%

30 0.443% 0.708%

35 0.452% 0.717%

40 0.458% 0.723%

45 0.464% 0.729%

50 0.468% 0.733%

60 0.474% 0.739%

70 0.479% 0.744%

80 0.482% 0.747%

90 0.485% 0.750%

100 0.487% 0.752%
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