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RIRAME - SME - IR - CDSERIMEBIZSAREE
1REY SHEE Al E£15(BP)
EBIAFRE 2.94% 5.32
EZE+FEAE 3.05% 6.47
ZR=TEAE 3.19% 6.46
EEAFAE -0.1% 1.70
EE+EAE 0.48% 2.20
EE=—TFAE 1.13% 2.30
BB 26246.96 0.71 %
ARHTES 7956.11 0.76 %
S&P 500 2904.31 0.54 %
mE T 12157.67 0.51 %
=EIFTSE 7300.23 (0.03)%
7EBICAC 5363.79 0.28 %
BTRETT 1.17 (0.10)%
Eml= 112.34 0.19 %
ETRARYE 6.85 0.11)%
ZEISFERECDS -- --
EEISFRECDS 10.13 0.12
FEAFSFREECDS 213.46 (5.66)
AR S SFEECDS 60.70 0.37
BEIFSERECDS -- --
JEBISERECDS 24.23 (0.38)
HASERECDS -- --
PEISFEEBCDS 55.19 (0.54)
BESFREBECDS 38.80 0.00
| -
S =L L T L
“ 09/19  Total Net TIC Flows - $114.5b
s 09/19  Net Long-term TIC Flows -- -$36.5b
09/19  MBA Mortgage Applications -- (0.018)
O 09/19  Current Account Balance -$103.3b  -$124.1b
s 09/19  Housing Starts 1235k 1168k
09/19 Housing Starts MoM 0.057 0.009
m 09/19  Building Permits 1310k 1311k
09/19  Building Permits MoM 0.005 0.015
m 09/20  Philadelphia Fed Business Outlook 15.800 11.900
) 09/20 Initial Jobless Claims 210k 204k
m 09/20  Continuing Claims 1705k 1696k
09/20  Bloomberg Economic Expectations -- 57.000
x 09/20  Bloomberg Consumer Comfort -- 59.000
s 09/20  Leading Index 0.005 0.006
09/20  Existing Home Sales 5.38m 5.34m
m 09/20  Existing Home Sales MoM 0.008 (0.007)
09/21  Household Change in Net Worth -- $1028b
09/21  Markit US Manufacturing PMI 55.000 54.700
SE+EHABTE vs. BEITFEIAETE
4 o 4 200
35 | 1 180
O 1 160
3 L
‘ ’ 1 140
C 25 ¢ 1 120
— 2 -4 100
15 - 4 80
©O | &
1 [
7
x 0.5 %\M 20
© == O 1 | 1 1 0
l-l— 1/12/18 3/12/18 5/12/18 7/12/18 9/12/18

XKEEESEE W= IZNm - EETEm

ERTABERATEHISFEE
ZRTAEERFR:

PESHIF24HEH600E = E N B=EAVE m R AERE MR
178 - WAt B AMEMERFZEE2,0008= T B E RV
gl - ZEBEEARER  REAK SAERBEREFEERT
WEE ; BRMRECEREXERRTERES - SFHMEEENR L
R5.SEERE2.94% - 10F MBI EIEANE L7R6.8EERE3.06%
BRBREABREFEH RERBEEEBRGMNERS - JERLILA
PERFREE - RMERRERGE - BERRIBENSE - FXA
B EERBAE ;| HEERNERZOFEZ O BN E KB - 210
FHATENZR E3R2.2bp£0.48% - B EARR B 18RI T BB ER
BEXRFERBRFHPREHER - THEESHREREN "2

ZHE, - EBI10FHIENIZR E3R3.2bp£1.57% -
SR ATME:

BNERTERESREEX  BRhES  REARRIEER
TE - WSS ERTER - HSBCHISGD ATIER A8 -
FEEPERmMLPB - BREES0.27T - PEIRITERITH3IEFRN
MEEAKREL - HRTEHD - RNBEFRERTERTS - BITE
172573 FRNFIS & Fixed -

ESJEIPN
40 7 100
1 90
35 | 1 80
170
30 | 1 60
1 50
25 | 1 20
130
20 - 1 20
110
15 0
1 210
10 | 1 20
1 30
05 | 1 20
1 50
00 1 60
1 50
05 - 1 80
1 90
10 -100
IM 3M 6M 1Y 2y 3y 5y 7Y 10Y 30Y
BE AR
20 ) 7 L 50
1 40
15 L 1 5
10 - 12
1 10
05 0
1 10
00 |
05 | 1730
1 a0
_1.0 Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il Il _50
IM  6M  2Y 4 6Y 8y 10Y 20V 30V



| -
)
E=
c
O
| -
L
n
e
)
=
| -
©
b=
)
&
O
O
=
©O
)
X
L.

KEEHES
=

EEWz=mE D4 19-Sep-2018

&

35 ETEIE BIH&(E(BPFLUIETRABE)
CNY/#ZER CNH/BEE CNY/EEE  CNH/BE=
REHAE 3.48% 3.59% 0.00 (0.03)
N 3.66% 3.84% 1.00 (0.04)
“+FEAE 3.99% 4.04% 0.00 0.00
CNY/&EE CNH/BEE CNY/ZEER  CNH/BEE
ARHEENEAEZR 6.85 6.85 0.12% 0.09 %
ARHE—RERRAER 6.86 6.87 0.15% 0.18 %
AR =RizESR 6.86 6.88 0.16 % 0.20 %
AREERAERRAER 6.86 6.90 0.16 % 021 %
7DRepo  3MShibor 7D Repo  3M Shibor
CNY IRS —= 5§ 2.845% 3.325% 0.50 0.00
CNY IRS _ & 2.97% 3.54% 0.50 0.50
CNY IRS =5 3.1% 3.655% 1.00 1.50
CNY IRS TUZHA 3.205% 3.73% FALSE (2.50)
CNY IRS i 3.29% 3.785% 1.00 1.00
CNH IRS —%#3 3.285% (3.50)
CNH IRS —#H#j 3.515% (3.50)
CNH IRS =% #3 3.605% (3.50)
CNH IRS MEHA 3.675% (3.50)
CNH IRS A5 HA 3.755% (3.50)
CNH CCS =H# 3.98 4.89
CNH CCS <A 3.83 (2.00)
CNH CCS —#%H#4 3.76 (7.00)
CNH CCS =£ 83 3.96 (2.50)
CNH CCS A 3.95 (0.50)
HE s FEiRl AUEA
09/20  FX Net Settlement - Clients CNY -- -2.9b
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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 - Sec 1
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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