MBS & TREASURY MARKETS

Daily Coverage. Industry Leading Perspective.

ALERT: Assume Negative Reprice Potential Until Further

Notice
Today is a bit unique in that bonds started weaker and have been falling steadily all day. \4

Lender pricing strategies vary greatly in this conditions. Some will price in more weakness. THE METROLINA
Others will be responsive to additional losses. All we can tell you right now is that MBS are '
down more than a quarter point from many lenders' rate sheet print times so negative

reprices will be an ongoing possibility--especially if we lose any more ground.
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