
Source: Bank of Canada, Department of Monetary and Financial Analysis. / Banque du Canada, département des Études monétaires et financières.
*    The rates are average yields at Thursday tender following the last Wednesday of the month. Since May 1959 6-month treasury bills have regularly been sold by weekly public tender. /
      À l’adjudication du jeudi suivant le dernier mercredi du mois. Depuis mai 1959, les bons du Trésor à 6 mois sont régulièrement vendus par adjudication hebdomadaire.
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TREASURY BILL AUCTION - AVERAGE YIELDS - 6 MONTH*
ADJUDICATION DE BONS DU TRÉSOR - RENDEMENT MOYEN - À 6 MOIS*

(Per cent / en pourcentage)

Year / année     Jan / jan     Feb / fév     Mar / mar     Apr / avr     May / mai     Jun / jun     Jul / jul     Aug / aoû     Sep / sep     Oct / oct     Nov / nov     Dec / déc

1959 - - - - 5.26 5.39 5.72 6.82 6.24 5.53 5.11 5.47
1960 4.91 4.86 3.23 3.43 3.36 3.23 3.15 2.24 2.05 3.34 4.07 3.54
1961 3.36 3.37 3.37 3.40 3.30 2.74 2.79 2.55 2.89 2.72 2.73 3.14
1962 3.26 3.41 3.29 3.19 3.71 5.73 5.65 5.13 5.20 4.30 3.83 4.01
1963 3.77 3.79 3.74 3.80 3.30 3.34 3.60 3.95 3.71 3.77 3.76 3.99
1964 3.94 4.02 4.04 3.85 3.74 3.75 3.83 3.95 3.89 3.86 4.06 3.96
1965 3.83 3.86 3.73 3.87 4.01 4.04 4.23 4.30 4.35 4.40 4.45 4.77
1966 4.84 4.90 5.30 5.23 5.28 5.10 5.25 5.27 5.15 5.29 5.22 5.03
1967 4.67 4.59 4.11 4.01 4.43 4.52 4.60 4.59 5.01 5.22 5.63 6.13
1968 6.37 6.81 6.98 6.85 7.01 6.51 5.90 5.43 5.75 5.66 5.73 6.47
1969 6.56 6.79 6.80 6.78 6.92 7.26 7.78 7.78 7.82 7.70 7.85 7.88
1970 7.76 7.56 6.76 6.82 6.35 5.98 5.81 5.66 5.47 5.14 4.45 4.52
1971 4.89 4.08 3.25 3.13 3.29 3.55 3.96 3.96 4.16 3.58 3.26 3.31
1972 3.53 3.74 3.86 3.93 4.10 3.81 3.80 3.88 3.95 3.81 3.94 3.87
1973 4.19 4.30 4.79 5.37 5.73 5.93 6.15 6.66 6.76 6.69 6.57 6.51
1974 6.39 6.06 6.55 7.96 8.93 8.90 9.28 9.21 8.90 8.18 7.13 6.97
1975 6.57 6.23 6.44 7.31 7.15 7.22 7.68 8.22 8.65 8.25 8.73 8.83
1976 8.54 8.90 9.18 9.02 8.86 8.94 9.04 9.04 8.95 8.91 8.50 7.93
1977 7.78 7.52 7.54 7.59 7.10 7.14 7.25 7.29 7.21 7.39 7.41 7.36
1978 7.36 7.58 8.07 8.52 8.54 8.65 8.86 8.97 9.34 10.10 10.61 10.71
1979 10.98 10.91 10.96 10.77 10.83 10.78 11.24 11.82 11.90 13.93 13.49 13.60
1980 13.62 13.86 15.90 13.96 10.87 10.37 10.32 11.12 11.52 12.40 14.17 15.30
1981 15.94 16.41 15.64 17.47 17.60 18.77 20.72 20.76 19.47 18.19 14.41 14.51
1982 14.69 14.90 15.67 15.29 15.14 16.82 15.37 13.47 12.30 11.29 10.90 9.39
1983 9.60 9.14 9.52 9.11 9.47 9.45 9.59 9.70 9.33 9.36 9.72 9.86
1984 9.88 10.19 11.00 11.05 12.20 12.92 13.02 12.44 12.04 11.48 10.47 10.16
1985 9.71 12.30 10.71 10.32 9.76 9.63 9.43 9.21 9.06 8.75 8.93 9.26
1986 10.61 10.98 10.19 8.93 8.70 8.97 8.44 8.66 8.67 8.57 8.44 8.48
1987 7.39 7.51 6.94 8.69 8.53 8.63 9.71 9.62 9.96 8.75 8.78 9.01
1988 8.57 8.49 8.81 9.21 9.23 9.55 9.73 10.49 10.54 10.46 11.03 11.40
1989 11.47 12.04 12.58 12.31 11.87 11.82 11.89 12.06 12.23 11.96 12.14 12.04
1990 12.17 13.16 13.59 13.76 13.56 13.52 13.03 12.47 12.40 12.19 11.83 11.40
1991 10.13 9.66 9.66 9.21 8.90 8.81 8.84 8.64 8.26 7.50 7.46 7.37
1992 7.06 7.34 7.41 6.98 6.19 5.69 5.16 4.84 7.04 5.76 8.58 7.17
1993 6.78 6.13 5.47 5.81 5.24 4.85 4.49 5.03 5.07 4.60 4.34 4.02



Source: Bank of Canada, Department of Monetary and Financial Analysis. / Banque du Canada, département des Études monétaires et financières.
*    The rates are average yields at Thursday tender following the last Wednesday of the month. Since May 1959 6-month treasury bills have regularly been sold by weekly public tender. /
      À l’adjudication du jeudi suivant le dernier mercredi du mois. Depuis mai 1959, les bons du Trésor à 6 mois sont régulièrement vendus par adjudication hebdomadaire.
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TREASURY BILL AUCTION - AVERAGE YIELDS - 6 MONTH*
ADJUDICATION DE BONS DU TRÉSOR - RENDEMENT MOYEN - À 6 MOIS*

(Per cent / en pourcentage)

Year / année     Jan / jan     Feb / fév     Mar / mar     Apr / avr     May / mai     Jun / jun     Jul / jul     Aug / aoû     Sep / sep     Oct / oct     Nov / nov     Dec / déc

1994 3.75 4.13 5.88 6.29 6.83 7.48 6.66 5.59 5.85 6.05 6.46 8.11
1995 8.47 7.89 8.28 7.93 7.38 6.67 6.85 6.62 6.74 6.11 5.89 5.65
1996 5.19 5.31 5.24 4.97 4.85 4.98 4.77 4.32 4.26 3.40 2.87 3.18
1997 3.16 3.10 3.48 3.59 3.39 3.18 3.73 3.71 3.62 3.88 3.93 4.88
1998 4.60 4.89 4.71 4.97 4.97 5.07 5.07 5.17 5.07 4.79 4.93 4.76
1999 4.77 4.93 4.86 4.67 4.60 4.88 4.81 5.08 4.87 5.20 5.10 5.29
2000 5.39 5.42 5.56 5.74 6.01 5.84 5.82 5.77 5.72 5.74 5.88 5.58
2001 5.05 4.74 4.58 4.36 4.45 4.29 4.06 3.84 2.98 2.53 2.31 2.06
2002 2.12 2.22 2.73 2.72 2.91 2.98 2.98 3.14 2.92 2.93 2.82 2.79
2003 3.00 3.03 3.37 3.37 3.32 3.08 2.72 2.74 2.59 2.70 2.77 2.59
2004 2.26 2.14 1.98 2.01 2.14 2.20 2.28 2.36 2.57 2.69 2.62 2.58
2005 2.52 2.56 2.70 2.55 2.55 2.57 2.71 2.90 2.94 3.23 3.53 3.65
2006 3.67 3.87 3.89 4.08 4.20 4.44 4.24 4.20 4.16 4.18 4.17 4.17


