MBS & TREA

SURY MARKETS

ALERT: After Nice Mid-Day Recovery, MBS Down an
Eighth From Highs

We don't post updates to let you know when MBS are improving--only when there's negative
repricerisk.

As such, this alert needs some context, because there was a nice recovery in mid-day hours

that got MBS all the way back into positive territory. If you DID NOT see a positive reprice

today, you're at no risk of a negative reprice now (as long as your lender is remotely logical).
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