
イールドカーブ 基準日：2016年11月末

残存年数 国債 社債

1 -0.268% 0.020%

2 -0.180% 0.070%

3 -0.153% 0.085%

4 -0.117% 0.119%

5 -0.097% 0.131%

6 -0.089% 0.151%

7 -0.068% 0.179%

8 -0.033% 0.217%

9 -0.009% 0.245%

10 0.022% 0.272%

11 0.061% 0.312%

12 0.097% 0.352%

13 0.141% 0.389%

14 0.182% 0.430%

15 0.223% 0.473%

16 0.271% 0.523%

17 0.328% 0.590%

18 0.393% 0.634%

19 0.444% 0.679%

20 0.488% 0.724%

25 0.584% 0.820%

30 0.603% 0.839%

35 0.616% 0.852%

40 0.626% 0.862%

45 0.634% 0.870%

50 0.640% 0.876%

60 0.649% 0.885%

70 0.656% 0.892%

80 0.661% 0.897%

90 0.665% 0.901%

100 0.668% 0.904%
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