MBS & TRE

ASURY IMIARKETS

Daily Coverage. Industry Leading Perspective.

ALERT: MBS Down an Eighth From AM Highs

Many lenders are not yet out with their first rate sheet of the day. Others tend to have a
slightly higher bar for reprice risk when bonds sell off at this time of day. All that to say that
reprice risk will vary quite a bit right now from "none at all" to "somewhat possible."

MBS are down exactly an eighth of a point from AM highs, and 2 ticks (.06) on the day. 10yr
yields are still down just over half a bp on the day at 4.467.

We're not seeing any obvious catalysts for the quick little sell-off, but it clearly began at
10:08am ET and resulted in only a modest increase in Treasury volume.

Jeffrey Chalmers

Senior Loan Officer,
Movement Mortgage
Licensed: CA, FL, MA, ME,
NH, VT

ClicknFinance.com

M:(774) 291-6527

99 Rosewood Dr, Suite 270
Danvers MA01923

NMLS #76803
NMLS#39179

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


http://www.clicknfinance.com
http://www.clicknfinance.com
http://www.clicknfinance.com
tel:(774)%20291-6527
https://www.google.com/maps/search/?api=1&query=99+Rosewood+Dr%252C+Suite+270+Danvers+MA+01923
http://www.nmlsconsumeraccess.org/EntityDetails.aspx/INDIVIDUAL/76803
https://nmlsconsumeraccess.org/EntityDetails.aspx/COMPANY/39179
http://www.clicknfinance.com
http://www.mbslive.net

	ALERT:  MBS Down an Eighth From AM Highs

