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MBS & Treasury Market Data

O I F F L d Price/Yield  Change
n y or a reéw Lenaers MBS UMBS 6.0 100.39 +0.19
Bonds managed to bounce back a bit as stocks sold at the 930am NYSE open, MBS GNMA 6.0 100.53 +0.14
but the gains have now reversed. At first glance, it is odd to note that MBS 10 YR Treasury 4.3602 -0.0724
are Ieadllnlg the weal;ness desplte. 10yrhTreaSt'Jr|es facmg down an :.;luctilon at 30 YR Treasury 45297  -0.0761
Ipm. It's less odd when we consider the Fed's MBS bu.ylng op.eratlor.l just Pricing as of: 7/35:59PM EST
ended (and weakness has been common after Fed buying sessions with heavy
supply). While today's 30yr fixed UMBS supply wasn't as high as yesterday's
(I'm using the word "supply" to refer to the amount offered by sellers during Average Mortgage Rates
the Fed operation), it is still nearly 3 times higher than the Fed's max amount. Rate  Change  Points
Contrast that to the other operation which is only about 2x higher. Mortgage News Daily
30 Yr. Fixed 7.08% -0.05 0.00
N _ o 15 Yr. Fixed 6.45% -002  0.00
Agency Mortgage-Backed Securities Operations Historical Search 30 Yr. FHA 6.55% -0.05 0.00
Search results only include FedTrade operations. 30 Yr. Jumbo 7.25% -0.04 0.00
<« Refine Search
5/1 ARM 7.07% -0.03 0.00
Freddie Mac
n 30 Yr. Fixed 6.86% -0.01 0.00
2 Operation(s) found 15 Yr. Fixed 6.16% +0.03 0.00
OPERATION RESULTS Mortgage Bankers Assoc.
Operation Date: May 12,2020 30 Vr. Fixed 7.03% +0.09 0.62
Operation Purchases .
Operaton Type o 15 Yr. Fixed 6.56% +0.09 0.54
Auction Method Multiple Price 30 Yr. FHA 6.90% +0.11 0.95
Release Time 11:30 AM o
oo T oo 30 Yr. Jumbo 7.11% 001 0.50
Settlement Date June 11, 2020 (June Class A) 5/1 ARM 6.38% +0.11 0.54
Total Amt Accepted (million): $ 3,250 par Rates as of: 7/3
[Tota\Amt Submitted (million) $ 8,681 par ] 4
OPERATION RESULTS
Operation Date: May 12, 2020
Operation Purchases
Operation Type TBA
Auction Method Multiple Price
Release Time 10:00 AM
Close Time 10:20 AM
Settlement Date May 18, 2020 (May Class B)
Total Amt Accepted (million): $ 1,625 par
[Tota\Aml Submitted (million) $ 2,888 par ]

© 2024 MBS Live, LLC.- This mortgage market alert is a service of MarketNewsletters.com and MBS Live.

The interest rates provided in this newsletter are national averages from independent data sources. Rate/APR terms may differ from those listed above based on the
creditworthiness of the borrower. All information provided "as is" for informational purposes only, not intended for trading purposes or financial advice.

Read or subscribe to my newsletter online at: http://housingnewsletters.com/richhomeloans



mailto:richblanchard@richhomeloans.com
https://www.richhomeloans.com/
http://app.mbslive.net/asset/5ebac8b51323840fe05ae5f1
http://www.marketnewsletters.com
http://www.mbslive.net
http://housingnewsletters.com/richhomeloans

Mortgage Market ALERT May 12,2020

2.5 UMBS are currently an eighth of a point off their highs, and 2.0 coupons are almost a quarter point lower. Technically,
this is enough for a modest amount of reprice risk, but only from the jumpiest lenders. Even then, with the morning seeing
much weaker prices, it's unlikely that lenders set rates with the highs of the day in mind, and they only could have done so
after 10:15am ET.

All that to say that a negative reprice or two couldn't be completely ruled out, but we haven't seen quite enough weakness for
it to be a serious concern.
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With 27+ years of expertise in mortgage banking you can be confident in my knowledge and abilities to deliver a seamless
loan transaction while providing personalized service.
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