
イールドカーブ 基準日：2014年10月31日

残存年数 国債 社債

1 0.023% 0.115%

2 0.028% 0.123%

3 0.046% 0.138%

4 0.079% 0.182%

5 0.127% 0.220%

6 0.155% 0.263%

7 0.216% 0.314%

8 0.303% 0.398%

9 0.382% 0.496%

10 0.470% 0.565%

11 0.560% 0.650%

12 0.650% 0.746%

13 0.741% 0.850%

14 0.834% 0.945%

15 0.937% 1.025%

16 1.014% 1.128%

17 1.102% 1.230%

18 1.190% 1.324%

19 1.299% 1.409%

20 1.396% 1.480%

25 1.640% 1.724%

30 1.721% 1.804%

35 1.778% 1.862%

40 1.821% 1.905%

45 1.855% 1.938%

50 1.882% 1.965%

60 1.922% 2.006%

70 1.951% 2.034%

80 1.972% 2.056%

90 1.989% 2.073%

100 2.003% 2.086%
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