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͛  ¯ °₅ẅ ōạṿ Ŏ2014 59  

Ϫ мѰ (Ѱ ֥ şTLP140059)  

 

 

 

 

 

 

 

 

 

 

 

ѿȁ֟  

֟   ľ ֲ Ғ֣Ŀ ̂ ≠ ̃2014 59 ֲ ֟  

֟  ԋ ̂Ҭᵞ̃ 

 
֟ Ȃ ̔ ᵀ̆

ҹľ Ŀȁľ Ŀȁľ Ŀȁľ ẫ Ŀ ӯ ֟ Ȃ 

֟  363  

 ֲ  

֟  Ḡ ꜚ ֟  

⅞  1ַᾝ̆ ’ Ȃ 

ᵝ  1ᾝֲ ҹ 1ᴍ 

 ᴍ ҹ 1ַᴍ̆ ₮ ץ№ 1҆ᴍ Ȃ 

֟  

2014 10 20 - 2014 10 20  

Ḡ ╠ ֟ ⱬȂ ꜚ̆֟

ץ Ὲ ҹ‰Ȃ ̆Ả ֟ Ȃ 

⅞  2014 10 21  

ו ¡ мѰ ֑ꜝ֑ Јő║ ᴧ᷄ו ¢ 

ᵽ¡ ϖѰ ⅎ ♩Ἴ ¢ 

¡ ϖ мѰ κϖḏᴮ Ѱ ¢ ͛ ᵓϖ мѰ ו б ṵκ Ҥ

œṧ┼ ῢᾀµ Ṥ м ᷄ ẫ ¶ ő Ј ş̄ ϖ

мῄὃ ᷄ ő ᾐהἂ Ҥ ו ő Ҹᶳ ᷄ ő

€ ¢° 

¡ ͛ ş Ẇ мѰ ő κ Ᾰ Ώḱ ו

ἀ ᾭ᷄ו ő ₆ἀ Ẍḱ мѰ ו ₥ ᶚ ¡᷄

ᾭ ᾘϖי Ꞌő ◦ Ἢ ╨ᴧẆ ᷄ Ҥ ἀ Ѱ

ẫ ו мѰ ¢ 

¡ Ẇ мѰ Ἢő ầ ḱ мѰ ו Ꞌőᾭ ᾐ

ầ ¢ 
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֟  

תּ ╠ ̆֟ ╠ ̆ Ὲ ῏

̆֟ ץ תּ ҹ‰Ȃ תּ ῤ ⌠

⅞ ̆ ֟ ̆↕ ֟

Ҍ ̆ 3ҩ ᵬ ῤ ֟ Ȃ 

֟  
2014 10 21  

֟ ╠ ̆ ץ Ὲ ҹ‰Ȃ 

֟ ⌠  

2015 10 19  

ᶏ ╠ ̆ ᶏ̆

Ὲ Ȃ 

⌠  
֟ ⌠ ȁ ╠ 2 ҩ ᵬ ̂T+2̃ῤ

⅞ ⌠ ̆ Ẋ Ȃ 

Ḡ ֲ ᴍ Ὲ  

 3.05%- 5.15% 

֟  
֟ ֲ ᴍ ᴆ Ṣ ⌠

ҙ Ⱳ Ȃ 

╠  

ῤ̆ ╠ ⅞ ≠Ȃ ֟ Ḡ ̔

’ ῤᴋѿ ╠ ֟ ץ̆≠ ֟ ⌠

֟ ≠Ȃ ╠ ֟ ⌠ ╠ 2 ҩ ᵬ Ḥ

Ὲ Ȃ 

ᵬ  
֤̆ ̆  

ᴶ ԍ LIBOR 

 ҈ ֟ ȁ № ҍ  

  

ῒז  

֟ ȁ ⅞ ȁ֟ ȁ֟ ⌠ ̆

Ẋ ̆ ץ Ὲ ҹ‰Ȃ֟ ῤ̆ ⅞ ֟

ҹ ̆֟ ⌠ ⌠ ҹ ̆

⌠ ҹ ̂ Ȃ̃҉ ῤ Ҍ

ט Ȃ 

ԋȁ  

ľ ֲ Ғ֣Ŀ ̂ ̃2014 59 ֲ ֟ ֟

Ȃ֟ תּ №ẠḠ ̆ ᶫ 100% ῃ̕ № ֜

̆ ԍ≠ ֟ Ȃ ľ ֲ Ғ֣Ŀ ̂ ≠ ̃2014 59 ֲ

֟ ҍ ᾝ 3ҩ ᴶ ҙ Ṣ≠ ̆

http:// cn.reuters.com / Ȃ ҉ Ḥ ‰ Ҍ ᴋᵥ

ᴋȂ 

 ῏ԍ ≠  

̂1̃ ᴇ ̔ ῤ ҩ ҉ 11 ̂ᴶ ̃ Ḥ ľLibor01Ŀ

҉ ᾝ 3ҩ ᴶ ҙ Ṣ≠ Ȃ Ҍ ᴶ ᵬ ѿҩᴶ╠ץ̆↕

ᵬ ≠ ᵬҹ ≠ ̆ ╠ ԋҩᴶ ᵬ ľ̂ ῏ Ŀ̃ ≠

ԍ ῤ ῏ ̂ ῏ ̃ ▼ᵩ Ȃ 

http://www.hkex.com.hk/
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ԍᴋᵥ ԍ ῏ ᴋᵥ ῏ ̆ ̆

Ҭ ῏≠ ≠ ̆ ‗ ῒ ҹ ף ≠ Ȃ 

ᴶ ᵬ ̔ Έ ҙ ᴶ ᶭ ῏ ץ

ᴋᵥѿ ̆ ҙ ᴶ ҙⱵ̂ ᾝ Ṣ֜ ̃ Ȃ 

̂2̃ ̔2015 10 19 ̕ 

̂3̃ ̔2014 10 21 ̂ ̃ 2015 10 19 ̂Ҍ ̃̕  

̂4̃ ȍ̔0.0000%, 5.0000%Ȏ̆ ̕ 

̂5̃ ̔ Ȃ 

҈ȁ ֟ ȁ № ҍ  

1 ȁ ῏  

֟ ̆ Ҍף ף Ȃp ᶭ Ⱶ ῏

פ ̆ ӈⱵף ף ȁ ֲ ̆

ף ׆ ⅞ ֟Ҭ Ȃ 

ҹ 0.00% 

ҹ 0. 01%/ Ȃ 

2ȁ ̔  5.15% 

֟ ֜ ֟ Ȃ 

3ȁ Ὲ   

Ҋ ’ ̔ 

̂ ̃=  + ꜚ  

 ̂ ̃= 3.05% 

 ꜚ ̂ ̃= 2.10% ¦( ԍ ῤ / )  

⌠ 4ᵝȂ  

ԍ ῤ ̔ ̆ ῤ ≠ ԍ ῤ

Ȃ 

̔ ̆ ῤ  

 

4. № ̔ 

Ҋ↓ᶛ Ẋ ̆ ᵬ ֟ ᵥ ᵬ̆Ҍ ץ ᵬҹ ֟

’Ȃ 
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  ԍ

 

 

 

 

 

ѿ̔ ’ 

 

≠

ῤ ҩ

ῤ 

363 

[ 3.05%+(2.10%*363/ 363)]* 363/

365 

=5. 1218% 

5.15˿ 

ԋ ѿ̔ ’ ≠

ῤѿ

ῤ 

181 

[ 3.05%+(2.10%*181/ 363)]* 363/

365 

=4. 0747% 

4. 0971% 

҈̔ ’ ≠

ῤ ҩ

 

 

0 

[ 3.05%+(2.10%*0/ 363)]* 363/ 36

5 

=3.0333% 

3.05% 

 

Ҍ ԍ ̆ Ȃ 

 

5ȁ  ט

̂1̃ ֟ ӊ ̆ ᵬ̆

Ҍ ≠ Ȃ ֟ ӊ╠֜ ԍ ׆̆ ⌠ ֟

⅞ ̂Ҍ ̃ҹ ≠ ≠ט Ȃ ̆

ט ט ̕ 

̂2̃ ̔ט ⌠ ȁ ╠ ̆↕

̆ ⌠ ȁ ╠ 2 ҩ ᵬ ̂T+2̃ῤ ⅞ ⌠

̆ Ẋ ̕ 

̂3̃ ̔ט ⌠ ȁ ╠ ȁ

̆ ԍ⌠ ȁ ╠ ȁ 2 ҩ ᵬ ̂T+2̃

ῤ ⅞ ⌠ ̆ Ẋ Ȃ 

6ȁ ≢  

̂1̃ Ҍ ̆ ֟ ⌠ ѿ ᾫטȂ 

̂2̃ ╠/ ≠Ȃ ֟ ⌠ ╠̆ ╠/ ̆

₮ ȁ ֟ ᵬ ץ̆ ῒז ᴍ

Ὲ ҹ ╠/ ֟ ’ ̆ ╠/ Ȃ

╠/ ֟ ̆ ╠ 2ҩ ᵬ ̆ ╠/ 2ҩ

ᵬ ῤ ̆ Ȃ 

̂3̃ ֟ ӊ ̆ ᵬ̆

Ҍ ≠ Ȃ ֟ ӊ╠֜ ԍ ׆̆ ⌠ ֟



 5 

⅞ ̂Ҍ ̃ҹ ≠ ≠ט Ȃ ̆

ט ט Ȃ 

̂4̃ ֟ ⌠ ̆ ’ ῏ ȁ ꜚ̆ ᶏ ֟

ט ̆ Ả ⌠ Ȃ 

ȁ  

֟ ̆Ḡ ̆ ᾟ№ ̆ Ȃ ֟

ῤ ȇ ľ ֲ Ғ֣Ŀ ̂ ≠ ̃2014 59 ֲ ֟

ӥȈ̆ ̆ ᾟ№ԅ ֟ ҉̆ ∞

Һ ҍ֜ ̆ ῏ Ȃ 

ԓȁḤ  

֟ Ὲ Ḥ ҹ ȁ Ȃ ȁ

֟ Ȃ ҹ ̆ ῏ ֟ Ȃ 

֟ Ḥ ΐᵣῤ ȇ ֟ Ȉ̆

῏֟ Ḥ Ȃ 

Έȁῒז Ԋ  

1ȁ ԍ ῏  

̂1̃ ̆↕ ֟ Ȃ 

̂2̃ ῏ ⅞ ῒ └ ≠ ↕̆ ̆

⅞ ῒ └ ≠ ӊ ҍ ԍ ֟ ῏

̆ ̆ ̆ ễ Ȃ 

̂3̃ ԍ ̆ ᾛ ῤ ҍ ԍ

֟ ῏ ῒז Ȃ 

2ȁ ֟  

̂1̃ ֟ ῤ̆ Ҍ ץ ῒזᴋᵥ ҈ Ȃ

└ ῤ ֟ № ῃ ⅞̆ ҹ ⅞

̆ ῃ Ȃ 

̂2̃ ̆ ֟ ֟ Ҋ ῒז ȁ / ᴋᵥῒ

ז ҈ ̆ ễ ᴋ̕ ף ⅞

ᴋ ᶭ ễ̆ ễ ễ ῀ ֟ ֟Ȃ 

̂3̃ ֟ ԍҬ ֲ ῍ ̂Ҍ ȁ ̃ ȁҬ ֲ
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ȁҬ ҙ ᴪ ῏ ᴆ ҙ ↕Ȃ ҍӊ ῏ ѿ

℗Ԉ ̆ ᾢ ‗̆ ѿ ̆ ֜Ҭ ᴂ ᴪ №ᴪᴂ

‗Ȃ 

҂ȁ ≢  

֟ ӥҹȇ ֟ ȈҌ №◓ӊ №̆ҍȇ ֟

ȈҌ ӊ ץ̆ ֟ ӥҹ‰Ȃ 

⅞ֽ ᶭ Ҭ ֲ ῍ ῏ ӥ ץ ӯ ⅞

ҩֲ Ȃ 

ӯ ֟ ╠̆ Ḡ ῃԅ ⅞ ȁῒҬ ץ

’Ȃ ֟ ӥ ῤ ᴋᵥ ̆ ҙ

Ȃ 

֟ ӥҬ № ᴋ̆ᵥῒז Ҍΐ

ⱬ ̆Ҍף ̆֞Ҍ ֟ Ȃ 

֟ ֟ ӥ ῤ ᵬȂ 

֟ Ҍ ԍ Ȃ 

֟ ӥ Ȃ 

͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡͡ 

ϖѰ ᵀИ µ ͛ ¯ °₅ẅ ōạṿ

Ŏ2014 59 Ϫ мѰ ¶őṾ 6 őҸᶳ ₆ϖѰ ו ἀ

᷄ ő Ẇ ¢ 

 

ş                                     ş 


