
イールドカーブ 基準日：2016年9月末

残存年数 国債 社債

1 -0.322% -0.017%

2 -0.306% 0.000%

3 -0.286% 0.024%

4 -0.266% 0.053%

5 -0.250% 0.064%

6 -0.249% 0.078%

7 -0.240% 0.092%

8 -0.194% 0.109%

9 -0.144% 0.154%

10 -0.081% 0.210%

11 -0.023% 0.234%

12 0.016% 0.274%

13 0.063% 0.317%

14 0.094% 0.367%

15 0.141% 0.413%

16 0.192% 0.461%

17 0.249% 0.527%

18 0.311% 0.572%

19 0.357% 0.616%

20 0.401% 0.660%

25 0.465% 0.724%

30 0.478% 0.738%

35 0.488% 0.747%

40 0.495% 0.754%

45 0.500% 0.759%

50 0.504% 0.764%

60 0.511% 0.770%

70 0.515% 0.775%

80 0.519% 0.778%

90 0.522% 0.781%

100 0.524% 0.783%
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