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EUR-USD 3M FX-OIS Basis
Will the latest trend in lower cost prevail through year-end 2018?
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3M USD FX Basis against major currencies 
Similar trend across currencies
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USD FRA/OIS Basis (3M to 30Y)
A volatile year 2018 comes to a close - Where do we go from here?
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EUR FRA/OIS Basis (3M to 30Y)
Some volatility but on a smaller scale in 2018
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