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USD FRA / OIS Basis (3M to 10Y)

Increased volatility since Q4 2015

Last Price
I USBGL CHPN Cumncy 39.9375
U862 Curncy 38.1250
I 13865 Curncy 314375
USBGI0 Cuncy  39.5280
USBGC Curncy 41,5000
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USD FRA / OIS Basis (3M to 10Y)

Significant basis widening since December 2017, especially short end

Last Price
M USBGL CHPN Cumncy 42.3125
M U3BG2 Curncy 39.065
I U3865 Curncy 37.5625
USBGI0 Cuncy ~ 39.8125
USBGC Curncy 521250

Jan Feb Mar hpr May Jun ul Aug Sep Apr May Jun Apr
2016 2017
USBGL Curncy (USD BASIS SWAP FFv3 1 YR) usd fra ois 3m basis Daily 01JAN2016-04 Copyrighte 2018 Bloomberg Finance L.P. 06-Jun-2018 09:18:29)

Deutsche Bank




EUR FRA / OIS Basis (3M to 10Y)
Tightening trend for years, followed by a range-bound low levels

Last Price

* EOBSVCL CHPN Curncy 6.3500
M EOBSVC2 Curncy 79500
I EOBSVC3 Curncy 8.5000
EOBSVCS Curncy 10.6000
EOBSVCI0 Cuncy 115000
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EUR FRA / OIS Basis (3M to 10Y)

Basis tightening due to increased uncertainty in the Eurozone

Last Price

 FOBSVCL CHPN Curncy 6.3500
I EOBSVC2 Curncy 79500
WEBSVG Cumey— 8.3000
EOBSVCS Curncy 10.5500
EOBSVCIO Cumey 11,5500
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3M USD vs other Currencies FX Basis

EUR-USD 3M FX Basis -7.8053
GBP-USD 3M FX Basis 1,375
USD-CHF 3M FX Basis -5.7500
USD-JPY 3M FX Basis -12.0625
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EUR /USD FX Basis (3M to 10Y)
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oM -12.4208
N1y -21.8750
W2y -22.7500
W5y 23750
W10 -21.8750
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EUR-USD 3M FX-OIS Basis
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