
Average Yields on Govt. of Jamaica Treasury Bills

Tender Date 1 mth 2 mth 3 mth 6 mth 9 mth 12 mth

14-Apr-21 - - 1.94 2.07 2.47 -

12-May-21 - - 0.94 1.37 1.32 -

9-Jun-21 - - 1.05 1.27 - -

14-Jul-21 - - 0.94 1.18 - -

11-Aug-21 - - 0.88 1.20 1.31 -

8-Sep-21 - - 1.41 1.66 - -

13-Oct-21 - - 2.17 2.57 3.69 -

10-Nov-21 - - 3.59 3.92 3.39 -

8-Dec-21 - - 4.09 4.33 - -

12-Jan-22 - - 4.17 4.34 4.62 -

9-Feb-22 - - 3.59 4.12 4.47 -

Source: Debt Operations

Debt Management Branch  March 17, 2022

(April 2021 - February 2022)

Average Yields by Tenor (%)


