MBS & TREA

URY MARKETS

ALERT: MBS Down an Eighth From AM Highs

MBS are still in modestly positive territory on the day, but they've been selling gradually since
the AM highs in the 8am hour. 5.0 UMBS are now an eighth of a point below those highs.
Repriceriskis a trickier subject as some of the weakness happened before most lenders' rate
sheet print times.
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