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境外結構型商品連結標的相關資訊揭露 

產品簡介 

受託機構產品代號 X2180601 

ISIN CODE XS1782025370 

TDCC CODE 086001100239 

產品中文名稱 【吉利豐收 34】十年期可提前買回(發行機構前六個月不可買回)美元計價連結利率結

構型商品(無擔保) 

產品英文名稱 USD 10-Year (Non-Call 6 month) Callable Capped and Floored Floating Rate Note 

Linked to USD CMS 10-2 (Unsecured) 

發行機構名稱 Crédit Agricole CIB Financial Solutions 

產品發行日 2018年 07月 05日 

產品到期日 2028年 07月 05日 

產品連結標的 十年期美元固定期限交換利率減去兩年期美元固定期限交換利率之差額(10Y USD 

CMS-2Y USD CMS) 

配息率 每季配息率： 

第一年(第 1個至第 4個計息期間)：7.00% (90/360)。 

第二年至第十年(第 5個至第 40個計息期間)：每一個利率重設日開始前兩個美國政府

證券營業日之十年期美元固定期限交換利率減去兩年期美元固定期限交換利率之差額

(10Y USD CMS-2Y USD CMS) 15倍 (90/360)；每季配息率下限為：0.00%(亦即

年化利率為 0.00%)；每季配息率上限為：2.00%(亦即年化利率為 8.00%)。 

 

Fixing Notice 

付息期間 2019年 10月 05日(含)至 2020年 01月 05日(不含) 

利率決定日 2019年 10月 03日 

連結標的價值 0.00228% (10Y USD CMS-2Y USD CMS) 

USD CMS 10Y : 1.44128% ; USD CMS 2Y : 1.439%  
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© 2019, CRÉDIT AGRICOLE CORPORATE AND INVESTMENT BANK All rights reserved. 

 
The information in this document (the “Information”) has been prepared by or for the sales and trading function 

of Crédit Agricole Corporate and Investment Bank or one of its affiliates (“Crédit Agricole CIB”). It has been 
prepared on your behalf or at your request without charge and is for informational purposes only. It is 

confidential and is intended solely for your use. It may not be distributed, passed on, published, reproduced, 

transmitted, communicated or disclosed, directly or indirectly, in whole or part, to any other person without 
Crédit Agricole CIB’s prior written consent. 

 
Nothing in the Information is to be construed as an offer for services or products or as an offer or solicitation for 

the purchase or sale of securities or any other financial product. The Information may not be relied upon as 
advice to enter into any transactions. The Information has no regard to the specific investment objectives, 

financial situations or particular needs of any recipient. 

 
The Information may contain assumptions, proposed or expected portfolio compositions, or include projections, 

forecasts, yields or returns, scenario analyses or potential future performance. Actual events or conditions may 
not be consistent with, and may differ materially from, those assumed. While the Information is based on 

sources believed by Crédit Agricole CIB to be reliable, no representation, guarantee or warranty, express or 

implied, is made as to its accuracy, correctness or completeness. The Information is subject to change without 
notice. 

 
If any price information in relation to quotes, spreads, ranges or otherwise is included in the Information, it will 

be indicative only and is subject to change without notice. Where relevant, Crédit Agricole CIB believes these 
prices to be reflective of market conditions as at the date indicated. Crédit Agricole CIB does not guarantee or 

warrant that any transactions will be executed at the indicated prices. 

 
Crédit Agricole CIB does not act as an advisor to any recipient of the Information, nor owe any recipient any 

fiduciary duty and nothing in this Information should be interpreted as financial, investment, legal, regulatory, 
accounting or taxation advice. Recipients should ensure that any course of action you decide to follow should be 

based upon your own judgement and any independent advice that you obtain from your professional advisers. 

 
In no event shall Crédit Agricole CIB or any of its directors, officers or employees have any liability or 

responsibility to any person or entity for any direct or consequential loss, damage, cost, charge, expense or 
other liability whatsoever, arising out of or in connection with the use or, or reliance upon the Information in 

this document. Furthermore, under no circumstance shall Crédit Agricole CIB have any liability to any person or 

entity for any loss or damage, in whole or in part, caused by, resulting from, or relating to, any error (negligent 
or otherwise), omission, condition or other circumstances within or outside the control of Crédit Agricole CIB or 

any of its directors, officers or employees in connection with the procurement, collection, compilation, analysis, 
interpretation, communication or delivery of the Information. 

                                                                                                               
United Kingdom: Crédit Agricole Corporate and Investment Bank is authorised by the Autorité de Contrôle 

Prudentiel (ACP) and supervised by the ACP and the Autorité des Marchés Financiers (AMF) in France and 

subject to limited regulation by the Financial Services Authority. Details about the extent of our regulation by 
the Financial Services Authority are available from us on request. Crédit Agricole Corporate and Investment 

Bank is incorporated in France and registered in England & Wales. Registered number: FC008194. Registered 
office: Broadwalk House, 5 Appold Street, London, EC2A 2DA. 

 

 

 

 


