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EUR-USD FX-/ XCCY 3M/3M Swap Basis (3M to 10Y)
reflects ample liquidity and reduced volatility in the funding markets

Jan 1, 2019 - Sep 17, 2020
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EUR-USD FX-/ XCCY OIS/OIS Swap Basis (3M to 10Y)
reflects ample liquidity and reduced volatility in the funding markets
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3M USD 3M/3M FX Basis against major currencies

Similar trends across currencies
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USD FRA/OIS Basis (3M to 30Y)
The tightening trend continues ...
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EUR FRA/OIS Basis (3M to 30Y)
The tightening trend continues ...
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