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3M USD FX Basis against major currencies
YE 2017 turned out significantly more volatile than 2016
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EUR-USD FX Basis (3M to 10Y)
3M and 6M had the highest volatility over YE 2017
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EUR-USD 3M FX-OIS Basis
Some widening due to YE 2017 indicating more expensive $-liquidity
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USD FRA/OIS Basis (3M to 10Y)

Significant widening since Nov 2017
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