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ALERT: Losing More Ground After Fed's Hammack
Comments
MBS are now down 5 ticks (.16) on the day and nearly an eighth of a point from some early , i
lenders' rate sheet print times. 10yr yields are also up to new highs, up 4.5bps on the day at = =
4.35.
|
Fed comments are visibly adding to weakness as well as lower rate cut odds via Fed Funds l\ g{gt/%&‘;
Futures. s 7
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This would be the earliest threshold for negative reprice risk among the jumpiest few
lenders. It would likely take a bit more weakness for the average lender to consider repricing.
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