
THEORCAL Yield 10Y 2025/09/27

THEORCAL Yield 10Y = Real GDP x 0.0469
+ FFR x 0.6680
+ M2 x 0.0138
+ PCE Core x 0.1327
+ 切片（固定値） 1.9075

-4

-2

0

2

4

6

8

10

12

14

16

18

1970 1980 1990 2000 2010 2020

GS10GS10 THEORCAL Yield 10YTHEORCAL Yield 10Y DefferenceDefference

-5

0

5

10

15

20

1970 1980 1990 2000 2010 2020

PCE CorePCE Core M2M2 FFRFFR Real GDPReal GDP


