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ALERT: Negative Reprice Risk Increasing MBS & Treasury Market Data
Aft ISM D t Price /Yield Change
er ata MBS UMBS 6.0 100.61 +0.22
e Fannie 3.0s down 2 ticks on the day at 102-17, but down 5 ticks from MBS GNMA 6.0 100.74 +0.21
some rate sheet print times 10 YR Treasury 43081 +0.0263
e 10yr yields up 1.6bps on theday at 1.812 30 YR Treasury 45022 +0.0165
e No major motivation for previous weakness, but ISM looks to be Pricing as of: 7/8 7:53AM EST
hurting

e [SM 55,7 vs 54.7 forecast. Prices paid 53.4 vs 49.1 previously Average Mortgage Rates

Rate Change Points

Stocks, oil, and European bond yields had all been moving gradually higher Mortgage News Daily

since 9am. In fact, oil has been moving higher since 6am, but it hasn't

correlated with other market movement until now. 30 Yr. Fixed 7.03% -0.05 0.00

15 Yr. Fixed 6.44% -0.01 0.00

The ISM numbers have bonds moving quickly in the wrong direction, with the 30 Yr. FHA 6.50% -0.05 0.00

inflation component likely the biggest issue. 30 Yr. Jumbo 7 24% -0.01 0.00

With Fannie 3.0s down more than 5 ticks from some lenders' rate sheet print 5/1 ARM 7.05% -0.02 0.00
times, negative reprices are already a possibility. Freddie Mac

30 Yr. Fixed 6.95% +0.09 0.00

7524 5:00PM EST 15 Yr. Fixed 6.25% +0.09 0.00

F0%R Fannie Mae 6.0

Mortgage Bankers Assoc.

30 Yr. Fixed 7.03% +0.09 0.62
S 15 Yr. Fixed 6.56% +0.09 0.54
30 Yr. FHA 6.90% +0.11 0.95
100.53 30 Yr. Jumbo 7.11% -0.01 0.50
5/1 ARM 6.38% +0.11 0.54

100,44 Rates as of: 7/5

Subscribe to my newsletter online at:
http://housingnewsletters.com/richhomeloans
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