FERA

“BARITEE” X (SR R) 2014 4 42

AR THEY=&ENHF FRRG: TLP140042)

—. RITHENEMRRE5EXFERARRE, EA—2HXe.

= AERRARRERESHE.

= REMEENRARF SRR R CPFRRAT ARG AR AR ERIEA
. 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

9\&% E\ °
—. Wik
IREE LY “HRNRITER” g5028 (FHEBRIZF) 2014 4 42 A R HE =5
PSR | (P
Ea AF= A RREW RS, PRARITEN: AT AL E A, e
g AR R, COPEEALT, CRRfEI” 1R S A T SEAR R
77 R 365 K
Bex L mA  ART
PR PRATE Bl s 2 7= iy
R AT & 51070, “PLRATANIE IR SLBRE L T,
FANT G0 TN SR
INEFE S S8 AR SR EN 100 J5 6, BHIELL 1 i,
201446 A 19 H-20144E 6 A 25 H
RV NAES] T2 ERAT O B K B AT & b SN WA S . I AR S, 7R S SE R A
AL Z4RAT A5 N . INWHAZE R, 5 1B ARBE I P A .
B LI H 2014 46 A 26 H




AT ABGRGERIFIRRT AL, 77 S PE TSI, AT R R AT 2 5 IF I BEAR R
HH, 7 B 2 U DURAT SEPR S R B U9 . S5 4R A DA RS AR IE B vt

e

PG R RIRAT B, DR A B o 2 R B S IR BTN TP AR AT A R A
TRIRSL, FHAE 3 A TAEH B A 4B B P K

. . 20144 6 H 26 H

7 5 T H

407 A IR AT 2B BIE K, SERR AL H LT 28R AT SE R 2 5 N

201546 H 26 H
7 i 23 V- HRAT A BAT AR AT A L BUNE I 2 1B, H IR AT, 2R R 5 AT

==t
N

% 451K A PR EIE L RATAE HEUE I ZIE RS 2 NTAEH (T+2) AR ARSI
e o RN BB H AR IR, E TR H AE

HeErREA L ARAT AR AT IR 7

A R 3. 30%5. 20%

AT R AR A 36 TR OB 580 36 A N B G A T R %

e U
PR e T
SR, PV TR AT TR, T BT R A g e R
. T 0 2 T AT SRR £ L7 S BORCR], DR 2 5 51300 F T
TRIEIZ LR i WAL HE IR, B JHE
S SR SRR MR EEIR AT AL F 3 7 BT FL T 2 AT A R A
B
Test, B, A
LAEA {6 9F R LIBOR
BQE T W S R E = AE B a
B2 SIS 052 2K e L 4 4 R

PG AERIERE . PG . PR B H S ], P RAT A BUR
Yo 1B AT R, USSR AT . 77 BRIV Y, AT RIER E 2 7
FAt L E SEH NS, B H R G B HOvIEATE S, &R H 2
WP HOVE &SRS GEaRAT &) . ERiEHEBNSA
TR ES -

=, BEXNZR

FAAT FANEATEE” R GREITR) 2014 4F 42 BIA R HEF= 5 2 45 Mk v
B PR AR G R AR, TATIRAE 100% A4 ge 4ns AT S B4 R AT I R
5, B TRIEATA . T RANRATE T S5 GERRIZ) 2014 4 42 AR
TR 7 5 O L 8 4 B R 25 5 TR DR T 5267 3 A P40 BRIV RIS e DU 6, 5073 T 65
http://cn. reuters. con/2E FZHEHIRRINIORIL. T2 AT E ik RG0S B HOHET PEA RT3
fF.

ST H R A UL AR 20

(D) B E R A F T H L2 11 i RSt 1)) 76 BB 5 B4 “Libor01”
W b BRI TE 3 A MG R R . I 2 R A HRAT TAE L, T BAR— ME ST
TR RIS (R 24 R ORI, 94 50 R AME ST TR IS R 2l
TFHGIA B CRIEHE D RIFTET & .

2


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

& B TR TR R TG T AR G 8 H BT FTAR DG I B AL s 0, s RAT A e, BRI AL R
DU A DGR 2 A B IR Bk B T R3S 5 IR PR s FoUURIE RS B AR S HE R R

W HBRAT TAF H « F8 B N U R SR P ARAT 7EAS UK V2 BER B A2 BOC T 1 H 7 LA
Ff—H, H&EFEEATERAT AT &R E RS (BERITEFHRIRMERS) MHF.

(2) B|FEWLERH: 201546 H 26 H;

(3) #HHM: 201446 H 26 H (BFFZH) £ 201546 7 26 H (AEFEZE);

(4> BERUX[A: [0.0000% 5.0000%), LT

(5) MEHF: FHUE.

=, ERPRRA . BT

+ BRI B & P AR R AR R 2%

X BV AR e P A R BRI P22 BRAT AR o (B [ SRV AR SR B S5 MK
(AT i 2 ZR GRS AR AL, T UT A SRR B 3 . 2 NRAEIBL SR, P22 AT
FIT ARG 2t BRIV TR 55 7= v 11k

FLARAT F LN 0. 00%

P HATHEE 2 0. 03%/4F.

2 BFTHREEARZER:  5.20 %

TR Bt e A A Bt AR AR 7= it BT AL B AR AT AR 32 5 TP 2 I TRUMAC & 22 00 S 1T

3. LRl BETHEAR
SR BRI W2 R A A BT 5

FPHEM R GED = FEeiaEg + Fahiaa R
[ E S a2 CFRAED = 3.30%
Fohllai () = 1.90% X (bF RFXE A 1 H %/ H %0
W s Z R RN RS 440
Kb BRI TE] P 1A H A AR BT & 4R TR AR T I P AR e A T SRR IX IR i H TG H
RHL
H i s viiim s, ez A H b Ha K8

4. BRI
TR AR, RAERAARSH M RS e, AN AR BUR A S50
RN S YT



Ab T BAR X [A] Edrie e driel
i) H %k SRS A GRGANETES

R —: RS ﬁ:ig;”f{*; [3. 30%+ (1. 90%+365/365) 1365/
JJT;EI i’a ;IE'i | 365 365 5.20%
I A6 L o2

Rem—, ke | R A A [3. 30%+ (1. 90%*182/365) ]*365/

. e BN 1/2 1H 182 365 4. 2474%
i F AL 88X P
155 B =4. 2474%

BR= BEEN | H R R 1E#) [3. 30%+ (1. 90%%0/365) ]%365/36
% M W A H 5 3 300
P H 81 BB 0 . o
IX i) L 41 ~3. 30%

MBS AE T LPrlas, BFEAEE.

5. BEWMEEA

(1) BB S AL HE, P22 RAT R BRIV BF e 15 0 & X 20 @ 34T BRI 1F, B
W Bt AN R THAFRORE o AEBRIV P G BROLZ BT ASAF TARAT U BRI AR <5, AN A D kS ) A B LA 7
A AR CNED b2 BRI ORI . S 20 210 5 BT BT IS 5, JF
$5 24958 ST LA 3R

(2) REIAT: RATRIAZEHEN . AT 2 b3 A B L R BRI, DR R AT N AR B
WAL, JHERIAH . RArZ b HEEEMZIEHE 2 AN TAER (T+2) W RS R 2T EIR
M, 3R I IAE 5

(3) AR SAT: BUATEIIAZOEI . JRATZOEBRIA . G 2 b BRI B AR ERAT 48 E BT U 2R
H, “PedUritEla G TRIHE ., it d . wiiZabHE 2 A T/EH (T+2) BEATHRER
B IR K H PRI R B f e ik, &R E I .

6+ 47 Ui B

(1) BRI SHTRIASTT SO0 B, B0 7™ ot 2 3L S0 81 300 1 g S fom 2% 1 I B — K A o

(2) $RHT/ ML IEAR] . EBR S BIET, SR8 ToAR AT/ A I B, nad K SRt
TP RARE . T KA RSB I IR A ™ i B IR W 3s 0, AR~ 22 4R AT ety A PR
A TN TR R /G L LA 7 R DU, P ARAT AT R AT/ S LB AL i R R AT R
i /SN2 AT 77 i, P22 ARATRAR AT 2 A TR HIB A, ISR al /e & b E ) 2 AT
1 H Py TR 8 BV AR G R, 2R O 2 o S o R U SRR 5

(3) ARBWM =i B AL HIE, P22 AT R BV 55 44 8 & 20 208 g7 8 B a1, 3
W B AN VAR S o FEBRI 7 5 OSL B A7 TARAT AR ARG, A8 A I 380 A B O




s WA H RS b GE A R RS . B & 2200 5 AT T IR &5, OF
G L) 58 ST RLAT

(4) BRI B, A0 R DR T I 1 DB SR IRVA B . BURARS)), S BUEB 4l &7
PO P RE R R, P BRATAT RO 1 B 1 2 e ]

. R

AEMRARERE, REEWAE, HEEMZTSANREERNL, BREE. £
REFEANBEER CPRRT7 RARITER” S GEEFR) 2014 4F 42 AR TEM ™ 8
REEY, EHREE S, RS TRFERMBEA RE S NG HEM -, B854
WrEES 535, FHEBRBEMTKE.

5. EEBE

ASERIE T s () A S B R il 2 RAT OO E 105 2 MR AT BRAT . BB E R
W RS IE W E YOS o, AR SCHT T 3 BRI 57 K 41

A7 m s B ERRERANN RMESFHER (PFRGTEMTME M), EREE
TP B R E R R A G R .

7N~ At E IR

I i T RB IR B S EOF 2ARAT & 1B XU BV R RS TR

(1) & R GE BN S BENFCRMG W5 H DA B 7 i R

(275 B3 3 A BRIV 5% A8 A BUNL IS 4] B SR DO & PR AU AR it AL [ e 93 i 24,
T ARAT AL E F0RI SR BCH & BR BB it 2 2 2% 15 5 48 8 0 T A BRI 7 i O BRI %
F, BBE N AT AREBASBUNIRK, WRIE RO ZRAT IR, SR RGP AR AT R .

(3) TR E R AT, R VKV B AT RAT O A 1 5% 58 0 T A
WA 7= il R BRI 5 2 FA) LA RS 7

2 B A RS

(1) HW™ SRS, A58 AT DRI 58 6 B0 HAME T 28 =5l P "k edT
TSOHL R SR H A 5 - BRI U P B8 77 P 9 70 B A B AR AT R, I8 4t 3 i S AR B Rl
2y, JEREAEIETHA.

(2) HHBTHERAIEL), AL G BCA B 7= i T B AR BB L ARAT 8/ AT
5 = I G RAR, A BRRE AR ARG G IR TUE; RIS 2 4RAT A BURR A BRI T Xl 17 BT
T HRIEE:, BT AENERIE 2 2% TR TR A AT BRI 7 dh 557

(3) B FELEH T NRITNE CAMUFEEE. WIIMEE) rEEE. PEA



FOARAT « A AR AT b B A8 PR 03 e 55 I LG ISV SRR AT W . 54 K 52 R —
DI, X5 B e ff o, 5 RE MR8 NERACH [ E Prasst 71 5 Mk i~ e i o =
7

. FHIER

B SBEH CP AT ™ A 20) AR B HR s, 5 CRR=AT 2 6
B AFZAL, DA 7 b B i

AR TR 1 et m A N RO [ A7 SR A S AR U I 5 L W] AT SEAS BRI TRl (1 45
A NBEBH KA

FENG KA BRI 7 il T, TSR E RS & 1 R B THRIA PR B . FE il R iy JRUss: A S e 8
M GO 5 BB E R AR dh UL 5 (0 N A AR IR, 335 [P 22 BRAT 25 B ML X e BRIV 2 3
%

B AR 7 it U W 5 AR AL 2 RS e 2 BC 7 A AR AT oA e 2 RIS SR AN BAT IR AR LR
JIHITE, ARG E ATRESRAS ML PRiia, IR AR BT 22 SR AT X AT I 7 il ) BB SIS 2 A

ASERI 7 ity R A7 o U B 5 BT R A R

ASERIA 77 b AN S5 R FARATAF K

ASERIA 7 by Ui W S P 2 ARAT ST R

A BBRACTHRIFAR CFRBAT “ABTEE” ML (HHA
#£) 2014 F R ARTEM ZmtBAH) , 26K, AL THAETRHKSER
A, ARME.



