
イールドカーブ 基準日：2015年1月末

残存年数 国債 社債

1 0.000% 0.108%

2 0.008% 0.113%

3 0.017% 0.119%

4 0.030% 0.139%

5 0.047% 0.158%

6 0.042% 0.147%

7 0.073% 0.178%

8 0.155% 0.261%

9 0.221% 0.342%

10 0.290% 0.412%

11 0.361% 0.458%

12 0.429% 0.544%

13 0.513% 0.638%

14 0.600% 0.728%

15 0.702% 0.823%

16 0.793% 0.919%

17 0.885% 1.014%

18 0.969% 1.109%

19 1.064% 1.191%

20 1.150% 1.266%

25 1.341% 1.457%

30 1.399% 1.515%

35 1.437% 1.553%

40 1.465% 1.582%

45 1.487% 1.604%

50 1.505% 1.621%

60 1.532% 1.648%

70 1.551% 1.667%

80 1.565% 1.681%

90 1.576% 1.692%

100 1.585% 1.701%
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