Swap Spread Valuation

Treasury Tenor? 10
Long spread or short spread? Long
Diiration Molional Dvod Cairy SW/GY Spread
Treasury Leg GT10 8.824| $§ 10,000,000 | $ 8.824.41 2.8403 15.123
Swap Leg usswapi0 8.922( % 9,890,619 [§ B.824.41 29915
3 month LIBOR us0003m 3 9,880,619 0.2844
Borrowing cost (LIBOR +75)° 0.9827
*on 85% of notional -0.B50%
% (84,951.43)
Gain/(Loss)
SWIGV Spread DVO1 Impact 1 month {carry) 1 year (carry)
270[ % 158,838 [ § 161,760 [ & 73888
26.0] % 150,015 | § 142,936 | & 65 064
25.0] % 141,191 | § 134,111 [ % 56230
24.0] % 132,366 | § 125287 | & 47 415
230] % 123542 [ § 116,462 [ & 38 590
220 % 114,717 | § 107,628 [ 29766
21.0[ % 105,893 | § 98,814 | & 20,841
20.0] % a7.069 | 5 89,989 | & 12117
19.0( % 8B244 | 8 B1.165 | & 3.293
18.0] % 79.420 | § 72340 | & 5,532
17.0] % 70555 | § 63,516 | & {14 .356)
16.0] % G1.771 | 5 54,692 | & [23.181)
15.0] % 52946 | § 45 867 | & [32.005)
14.0] % 44122 | 8 37043 | & [40.828)
13.0{ % 35298 | 5 28,218 | & (49 G54)
12.0] % 26473 | & 19,354 | & [GE.478)
11.0[ % 17,648 | § 10,570 | § [67.303)
10.0] % BAZd | & 1,745 [ & [76.127)
9.0(3 - 5 (7.078)| & (84851
5.0 % {B.824)| & [15.904)| % [93.776)
70 % (17,649 § (24,728 {102.600)
6.0 % (26.473)] § (32,553 & {111.425)
50 % (35,208 & 423771 & {120.248)
N i44,122)| § [51,201)] % (129.073)
EN 3 (52,546)] § [60,026)| & {137.830)
200 % (61,771} § (68,8500 & {146.722)
B 70,585 & [77.675) & {155.547)
[ 179.420)] § (86,499 & (164.371)
1.0 & (88,244)| § (95,323 & {173.196)
20| % (97.069)] § (104,1481] & {182.020)
30 % [105,883)] & 112,872 & {190 844)
-4.0] & (114,717 & 121,797 & (199.668)
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