
イールドカーブ 基準日：2014年9月30日

残存年数 国債 社債

1 0.061% 0.140%

2 0.077% 0.153%

3 0.091% 0.172%

4 0.121% 0.210%

5 0.167% 0.255%

6 0.213% 0.311%

7 0.275% 0.370%

8 0.369% 0.464%

9 0.446% 0.559%

10 0.534% 0.631%

11 0.633% 0.724%

12 0.726% 0.819%

13 0.810% 0.907%

14 0.903% 0.996%

15 1.004% 1.098%

16 1.083% 1.196%

17 1.174% 1.280%

18 1.271% 1.377%

19 1.371% 1.463%

20 1.468% 1.551%

25 1.673% 1.757%

30 1.746% 1.829%

35 1.795% 1.879%

40 1.832% 1.916%

45 1.861% 1.945%

50 1.885% 1.968%

60 1.919% 2.003%

70 1.944% 2.028%

80 1.963% 2.046%

90 1.977% 2.061%

100 1.989% 2.072%
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