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1= =R AIE#{E(BP)
ERHAFENE 1.88% 5.85
EETFQE 2.32% 6.77
EBH=TFNE 291% 7.48
EERAFAE -0.14% 3.60
EE+EAE 0.57% 5.80
ER=TFA E 1.33% 5.20
BB 21613.43 047 %
B ETiES 6412.17 0.02 %
S&P 500 2477.13 0.29 %
(AT 12264.31 0.45 %
ZEEIFTSE 7434.82 0.77 %
JEBICAC 5161.08 0.65 %
BT RETT 1.16 (0.08)%
EVna=] 111.95 0.52 %
ETRAREE 6.76 0.10 %
EESFREBCDS -- --
EESEF R ECDS 13.59 0.65
HEARSERECDS 13411 1.68
P SR ECDS 63.54 0.23
BRI T SEREECDS 167.56 0.94
JEEISERECDS 17.73 (0.11)
HASERECDS -- -
PEISEEEBECDS 65.77 0.00
BEISFEECDS 55.92 (0.06)
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H 07/26  MBA Mortgage Applications -- 0.063
! 07/26 New Home Sales 615k 610k
07/26  New Home Sales MoM 0.008 0.029
O 07/27  FOMC Rate Decision (Upper Bound) 0.013 0.013
: 07/27  FOMC Rate Decision (Lower Bound) 0.010 0.010
07/27  Durable Goods Orders 0.035 (0.008)
m 07/27  Initial Jobless Claims 240k 233k
07/27  Durables Ex Transportation 0.004 0.003
m 07/27  Continuing Claims 1959k 1977k
whd 07/27  Cap Goods Orders Nondef Ex Air 0.003 0.002
m 07/27  Cap Goods Ship Nondef Ex Air -- 0.001
07/27  Advance Goods Trade Balance -$65.0b -$65.9b
¥ 07/27  Wholesale Inventories MoM 0.003 0.004
s 07/27  Retail Inventories MoM -- 0.006
07/27  Chicago Fed Nat Activity Index 0.350 (0.260)
m 07/27  Bloomberg Consumer Comfort -- 47.600
07/27  Kansas City Fed Manf. Activity 12.000 11.000
07/28 Revisions: GDP data from 2014-16; re:
ZE+FEHABENE vs. BETFHABNE
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Total Return

{E:D) BT EIE A1 Z/EBP LR RAE)
CNY/%EE CNH/BtE CNY/ZER CNH/EER
hFHAE 3.56% 3.84% 0.00 (3.29)
+ERANE 3.6% 3.99% 0.75 0.51
T+ ERARE 3.93% 4.23% 0.00 (0.03)
CNY/'ER  CNH/BEE  CNY/ZEE CNH/EER
A EHEENHAPE = 6.76 6.76 -0.1% 0.03 %
AR#E—FEIRER 6.78 6.77 0.13 % 0.04 %
AR = BEHESR 6.78 6.79 0.00 % 0.04 %
AR¥ANRERER 6.80 6.83 0.00 % 0.03 %
7DRepo  3MShibor 7D Repo  3M Shibor
CNYIRS —£H4 3.395% 4.32% 2.50 1.50
CNYIRS —&Hj 3.48% 4.335% 3.00 1.50
CNYIRS =% Hj 3.56% 4.35% 2.00 1.00
CNY IRS MU HA 3.655% 4.39% 4.50 3.00
CNY IRS A& HR 3.725% 4.43% 3.50 4.00
CNHIRS —4H#j 4.27% 0.00
CNHIRS £ H4 431% 0.00
CNHIRS =4 H#j 4.34% 0.00
CNH IRS MEH] 4.37% 0.00
CNHIRS A%Hj 4.4% 0.00
CNH CCS =A# 3.26 (3.88)
CNH CCS AB# 3.29 (1.15)
CNH CCS — 83 3.50 (3.00)
CNH CCS =% #8 3.80 (0.50)
CNH CCS h#F#A 3.78 0.00
=Rt s FER AUHA
07/27  Swift Global Payments CNY -- 0.016
07/27  Industrial Profits YoY -- 0.167

KEEEMERSE, Total Return vs. Principal Return

e Principal Return
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B B RE AESLEPILUETAT) B ARTERERNENS - BHATEEsERE S LRGHTE
NN 0.74% 165 BEE  SHTESEENRSDRY—BREEE APIFTHSE
TERERAR LO7% 220 ST SRS EROERE  WERELSTE - HESK
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akg90aCP=R 0.8081% (1.97)
EEiREE 1119.35 (0.06)%
EEE 13335.00 0.01 %
ENEELE 64.44 (0.02)%
=B 8K 3351 0.09 %
HEE 22715.00 0.00 %
EEELE 50.55 (021)%
BRI 4.28 0.07 %
-
() -
o =B E il 3188 aWAREE
H 07/27 Monitoring Indicator - 20.000 =R (bps) — e BE — B
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Hong Kong Shanghai

SinoPac Securities (Asia) Ltd. SinoPac Securities (Asia) Limited
21st Floor,One Peking Suite 2405,Hua Xia Bank Tower,

1 Peking Road, 256 South Pudong Road,Shanghai
Tsim Sha Tsui, Kowloon ,Hong Kong People's Republic of China

Tel: +852- 2586-8340 Tel: +86-21-6886-5358

Toll Free : 0080-185-6674(Taiwan) Fax: +86-21-6886-5969

Fax: +852-2586-8300

London Taipei

SinoPac Securities (Europe) Ltd. SinoPac Securities Corporation

5th Floor - Habib House 17F - 2 Chung Ching S. Road - Sec1
42 Moorgate Taipei 100 -

London EC2R 6EL Taiwan

United Kingdom, Tel: +886-2-2382-8219/2312-3866
Registered in England and Wales No. 3766464 Fax: +886-2-2382-3464

Tel: +44-20-7614-9999
Fax: +44-20-7614-9979
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SinoPac Securities Corp
www.taiwanresearch.com
Bloomberg page: SIAL
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