Average Yields on Govt. of Jamaica Treasury Bills
(April 2016 - September 2016)

Average Yields by Tenor (%)

Tender Date 1 mth 2 mth 3 mth 6 mth 9 mth 12 mth
13-Apr-16 5.37 - - - - -
20-Apr-16 - - 5.65 5.82 - -
11-May-16 5.37 - - - - -
18-May-16 - - 5.80 5.91 6.41 -
15-Jun-16 5.47 - 5.86 6.01 - -
13-Jul-16 5.73 - - - - -
20-Jul-16 - - 5.77 5.94 - -
10-Aug-16 5.95 - - - - -
17-Aug-16 - - 5.73 5.87 6.28 -
14-Sep-16 5.84 - 5.86 5.81 - -

Source: Debt Operations

Debt Management Branch October 24, 2016




