FRERIT “BARITEE” &K (FHAF) 2014 F 32 H
AR THEY~&ENHH FRRG: TLP140032)

—. RITHENEMRRE5EXFERARRE, EA—2HXe.

= AERRARRERESHE.

v RER RN RAT SRR P RRAT A ARE N &K 2R AR B RIEA
. RERES (HLRITMERLFROEELG]Y EX, FHART: KHE
WHRIARENE, ERERBERABHAERKE, EEAPAREEXNE,
W, PERTPERT: EWIERTEN, EXFNHRE T T aRRRGE

RAPT S KR, #4007 Ao # iR m = R RARIE T . AeRR
FFHREERREN, EHELREHTREMEE B NeART A4 o=
CEES 3k

B EMEEMERE, $FH PR R E R R S B, K HRIUE

*fE R

1

2014 32

185

1

100 1

2014 5 12 -2014 5 15

2014 5 16




3
2014 5 16
2014 11 17
2 T+2
0. 00%—4. 80%
2
LIBOR
“ " 2014 32
100%
“ " 2014 32
3
http://cn. reuters. com/
1 11 “ Libor01”



http://www.hkex.com.hk/

[ B N\

2014

2014 5

0. 0000%,

0. 00%

0. 03%/

17

5. 0000%

4.80 %

x (

2014 11

/365) % (

17



(4. 80%+185/365) *185/185
185 4. 80
=2. 4328%
50% (4. 80%+*185/365) *91/185
91 2. 36%
=1. 1967%
(4. 80%*185/365) *0/185
0%
0 =0%
2 T+2
2 T+2
/
/




2014

32



32

TUNA

X

MW

oy

16V 6

°s W 0av.
6Us g W |



