
Market Index Current Value 1-Month Delta 3-Month Delta 12-Month Delta

10-Year Treasury 3.44%  (4 BPS)  (8 BPS) 55 BPS

30-Year Conforming 6.45% 5 BPS 29 BPS 103 BPS

10-Year to 30-Year Spread 3.01% 9 BPS 37 BPS 48 BPS
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https://www.blackknightinc.com/wp-content/uploads/2023/03/OMM_Feb2023_Chart05.pdf?utm_source=OMM&utm_medium=data-report&utm_campaign=Corp_Combo_Combo_Originations-Market-Monitor&utm_term=link&utm_content=webpage

