MBS & TREASURY MARKETS

ading Perspective

ALERT: Negative Reprice Risk Increasing
Bonds have been selling slowly and steadily all day. MBS are now down a quarter pointin
total and roughly 6 ticks (.19) from early lenders' rate sheet print times. Negative reprices are

now becoming a stronger possibility for the jumpier lenders.

10yr yields are up 4.6bps at 4.421.

Last heads-up: 4pm ET could see another little pop of volatility at the quarterly-rebalancing

cut-off. Ethan Brizzi

Owner, Brizzi Financial

www.brizzifinancial.com

P:(916) 514-9540

M: (916) 514-9540

5800 Lonetree Blvd

ROCKLIN CA 95765
BRE#01461477 ~NMLS# 264419

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


http://www.brizzifinancial.com
http://www.brizzifinancial.com
http://www.brizzifinancial.com
tel:(916)%20514-9540
tel:(916)%20514-9540
https://www.google.com/maps/search/?api=1&query=5800+Lonetree+Blvd+101+ROCKLIN+CA+95765
http://www.mbslive.net

	ALERT:  Negative Reprice Risk Increasing

