
イールドカーブ 基準日：2015年6月末

残存年数 国債 社債

1 -0.002% 0.092%

2 -0.003% 0.106%

3 0.017% 0.125%

4 0.057% 0.173%

5 0.114% 0.234%

6 0.152% 0.265%

7 0.215% 0.334%

8 0.314% 0.426%

9 0.392% 0.511%

10 0.465% 0.589%

11 0.544% 0.663%

12 0.623% 0.747%

13 0.708% 0.819%

14 0.789% 0.913%

15 0.870% 1.008%

16 0.956% 1.084%

17 1.030% 1.160%

18 1.122% 1.244%

19 1.222% 1.319%

20 1.301% 1.390%

25 1.488% 1.576%

30 1.555% 1.644%

35 1.605% 1.694%

40 1.643% 1.731%

45 1.672% 1.761%

50 1.695% 1.784%

60 1.730% 1.819%

70 1.756% 1.844%

80 1.774% 1.863%

90 1.789% 1.878%

100 1.801% 1.889%
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