MBS & TREA

SURY MARKETS

ALERT: Modest Additional Weakness

(Edited: previous version had 5yr yield stats instead of 10yr)

Negative reprice risk is now slightly higher than at the time of the last alert. MBS are down
several more ticks--9 on the day (.28) and 6 ticks (.19) from the AM highs. Given that the AM
highs coincided with rate sheet print times, negative reprices are increasingly possible.

10yr yields are holding in line with their highs of the day, up 4.8bps at 3.777.

The 5yr auction was right on the screws and didn't have a meaningful impact on trading
levels.

Jason R. Richardson
Regional Branch Manager,
City First Mortgage
RichardsonLending.com

P:(800) 475-6255

M:(661) 857-2202
jason@cityl1st.com

750 S Main Street

Bountiful UT 84010

NMLS #256859
Licensed in AL, CA, CO, HI, NC, NV,
OH, TX, TN

A Ll

© MBS Live, LLC. All rights reserved. This newsletter is a service of MBS Live.


http://richardsonlending.com
http://richardsonlending.com
http://richardsonlending.com
tel:(800)%20475-6255
tel:(661)%20857-2202
mailto:jason@city1st.com
https://www.google.com/maps/search/?api=1&query=750+S+Main+Street+Bountiful+UT+84010
https://activecomp.ly/nmls/256859
http://richardsonlending.com
http://www.mbslive.net

	ALERT:  Modest Additional Weakness

