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The Day Ahead: MBS Outperforming Longer-Term
Treasuries

The early days of a new trading month and the positioning ahead of next week's Fed
announcement have resulted in clear curve trading biases. In English, this means that
shorter-term Treasuries are doing much better than longer-term Treasuries. For example,
2yr yields are down 2.4bps while 10yr yields are up 1.1bps. This dynamic is usually good for
MBS because the average implied duration for MBS is closer to 5 years than 10 these days.
The result: MBS and 5 year Treasuries are both slightly stronger on the day while 10s are still

slightly weaker. Nathaniel Rutkoski
Mortgage Broker, Zoom

3600 10 Year Treasury il Loans

2 YR - US Treasury www.ZMLoans.com

esa 4.100 M: (408) 767-6311
2140 W GrantlineRd

2,560 4.080 Tracy CA95376
NMLS# 356590

3.540 4.060
.... y ZOOM LOANS
3.520 4.040
3.500 4.020

3.480 4.000

3.460 3.980

28 Nov 3 .'
30YR UMBS 5.0 Dec + 99-18 +0-01 1d 2d 5d 3m 1y

Jx Indicators | (¥) Compare (G)] %) Load Recent f \\:

30YR UMBS 5.0

Melissa Jimenez

Realtor, Realty ONE Group
Zoom

melissajimenezrealtor.com
P:(209) 627-0612
mjrealestate12@gmail.com

01916015

REALTY GROUP
17

12pm

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


http://www.zmloans.com
http://www.zmloans.com
http://www.zmloans.com
tel:(408)%20767-6311
https://www.google.com/maps/search/?api=1&query=2140+W+Grantline+Rd+Tracy+CA+95376
http://www.zmloans.com
http://melissajimenezrealtor.com
http://melissajimenezrealtor.com
http://melissajimenezrealtor.com
tel:(209)%20627-0612
mailto:mjrealestate12@gmail.com
http://melissajimenezrealtor.com
https://app.mbslive.net/asset/692f09ed13038ae73041e603
https://app.mbslive.net/asset/692f09e913038ae73041e602
http://www.mbslive.net

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


http://www.mbslive.net

	The Day Ahead:  MBS Outperforming Longer-Term Treasuries

