160

140

120

100

80

Basis Points

60

40

20

12-Month Delta

30-Year Conforming 34 BPS (3 BPS) (4 BPS) (10 BPS)

15-Year Conforming 39 BPS 3 BPS (0 BPS) (13 BPS)

e | 30-Year Government 35BPS (1BPS) (15 BPS) 7BPS



https://www.blackknightinc.com/wp-content/uploads/2021/10/OMM_Sept2021_Chart11.pdf

