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E \D Current Report: Swap Rates — 11 August 2023 For Professional lients or Eligible

Current 1Year ago Current 1Year ago Current 1Year ago Current 1Year ago

1Year 5.7528 2.7455 5.351 3.2858 4.0238 11252 8.3533 6.678
2 Year 5.582 27787 4.7705 3.1385 3.7477 1.334 8.12 7.015
3 Year 5.3224 2.62013 4.3941 2.9072 3.5282 1.397 8.085 7.205
4 Year 5.1028 2.49474 4176 27372 3.3904 1.454 8.18 7.35
5Year 4.9224 2.39834 4.05 2.635 3.314 1.513 8.365 7.57
6 Year 4.7733 2.31075 3.9731 2.5789 3.2659 1572 8.59 7.8
7 Year 4.65615 2.23916 3.9204 2.5455 3.236 1.622 8.835 8.025
8 Year 4.568 21876 3.886 2.5251 3.2196 1.673 9.035 8.215
9 Year 4.5045 215404 3.8655 2.5218 3.2123 1.723 9.22 8.36
10 Year 4.4595 2.13598 3.8525 2.5279 3.2139 17671 9.332 8.46

Swap Rates reflect longer term interest rates charged and paid by international banks and are widely seen as the benchmark interest rates used to drive returns for investors. Different
institutions will pay different rates of interest depending on their financial strength and requirements for cash - a stronger bank will typically pay less to raise cash than a weaker bank.

The table above show current interest rates for a number of currencies and is a useful matrix when assessing the real-time value of the returns offered by current products and also the
options open to investors whose alternative investment choice may be cash.

Source: Bloomberg: Swap mid rates as at 11.08.2023.
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