Current Report: Swap Rates
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GBP usD Euro ZAR
Current 1 Year ago Current 1 Year ago Current 1 Year ago Current 1 Year ago
1Year 0.7723 0.0509 0.2672 0.2093 -0.4925 -0.508 4.375 3.18
2 Year 1.07035 0.0746 0.6184 0.2359 -0.352 -0.5193 5.225 3.375
3 Year 1.169 0.12705 0.9181 0.2803 -0.2225 -0.5115 5.7975 3.82
4 Year 1.19175 0.1786 1.122 0.3522 -0.1262 -0.4875 6.24 4.34
5 Year 1.2064 0.2311 1.2655 0.4432 -0.0462 -0.4569 6.5975 4.87
6 Year 1.21789 0.2795 1.3807 0.5383 0.025 -0.4185 6.9 5.38
7 Year 1.23036 0.3267 1.4737 0.631 0.0915 -0.3784 7.17 5.855
8 Year 1.2445 0.37225 1.5449 0.7183 0.1548 -0.335 7.405 6.29
9 Year 1.262 0.4195 1.6019 0.7988 0.2124 -0.289 7.605 6.66
10 Year 1.2787 0.4553 1.6512 0.8722 0.2651 -0.242 7.78 6.98

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 22.10.2021.

For Professional Clients and Eligible Counterparties as defined by the FCAonly.

IDAD Limited is authorised and regulated by the Financial Conduct Authority FCA FRN 740499. IDAD Limited is a limited liability company registered in England and Wales number 4521366. IDAD Ltd does not offer
investment advice nor make any recommendation regarding any investments.



