
 1 

 

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 X2220302 

ISIN CODE XS2348783791 

TDCC CODE 086001100485 

產品中文名稱 【雙重吉利 219】Crédit Agricole CIB Financial Solutions 十年期可提前買回(發行機構前

六個月不可買回)澳幣計價雙重區間每日計息連結歐元兌美元和美元兌瑞士法郎匯率

結構型商品(無擔保) 

產品英文名稱 Crédit Agricole CIB Financial Solutions AUD 10-Year (Non-Call 6 month) Callable Dual 

Range Accrual Note Linked to EURUSD & USDCHF(Unsecured) 

發行機構名稱 Crédit Agricole CIB Financial Solutions 

產品發行日 2022 年 04 月 07 日 

產品到期日 2032 年 04 月 07 日 

產品連結標的指定

區間 

連結標的#1 歐元兌美元之即期匯率(EURUSD)：0.98 ≤ EURUSD ≤ 1.40 

連結標的#2 美元兌瑞士法郎之即期匯率(USDCHF)：0.85 ≤ USDCHF  

配息率 第一年至第十年(第 1 個計息期間至第 40 個計息期間)：年利率 6.35% × n/N × 

90/360，其中，n 指相關觀察期間內連結標的#1 等於或大於其下限且等於或小於其上

限，且連結標的#2 等於或大於其下限之觀察日天數，N 指相關觀察期間內之總觀察日

天數。 

 

2024 年 07 月- 2024 年 10 月配息狀況 

付息期間 2024 年 07 月 07 日(含)至 2024 年 10 月 07 日(不含) 

觀察期間 2024 年 07 月 04 日至 2024 年 10 月 02 日, 共 91 日 

連結標的皆落在指定區間內之日曆天數 56 日 

實際季配息率 6.35% x 56/91 x 90/360 = 0.976923% 
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Date EURUSD USDCHF Interest Accrued 

4-Jul-24 1.079 0.90025 Yes 

5-Jul-24 1.0822 0.8984 Yes 

6-Jul-24 1.0822 0.8984 Yes 

7-Jul-24 1.0822 0.8984 Yes 

8-Jul-24 1.0822 0.8953 Yes 

9-Jul-24 1.0828 0.89835 Yes 

10-Jul-24 1.0818 0.8973 Yes 

11-Jul-24 1.0835 0.8992 Yes 

12-Jul-24 1.087 0.8958 Yes 

13-Jul-24 1.087 0.8958 Yes 

14-Jul-24 1.087 0.8958 Yes 

15-Jul-24 1.0895 0.8955 Yes 

16-Jul-24 1.0888 0.8953 Yes 

17-Jul-24 1.0905 0.89355 Yes 

18-Jul-24 1.0936 0.884 Yes 

19-Jul-24 1.0889 0.88915 Yes 

20-Jul-24 1.0889 0.88915 Yes 

21-Jul-24 1.0889 0.88915 Yes 

22-Jul-24 1.0884 0.88885 Yes 

23-Jul-24 1.089 0.8892 Yes 

24-Jul-24 1.0853 0.89085 Yes 

25-Jul-24 1.0844 0.88275 Yes 

26-Jul-24 1.0858 0.8812 Yes 

27-Jul-24 1.0858 0.8812 Yes 

28-Jul-24 1.0858 0.8812 Yes 

29-Jul-24 1.0859 0.88345 Yes 

30-Jul-24 1.08205 0.8873 Yes 

31-Jul-24 1.0826 0.88195 Yes 

1-Aug-24 1.0827 0.8774 Yes 

2-Aug-24 1.0802 0.8712 Yes 

3-Aug-24 1.0802 0.8712 Yes 

4-Aug-24 1.0802 0.8712 Yes 

5-Aug-24 1.09175 0.84755 No 

6-Aug-24 1.0946 0.8569 Yes 

7-Aug-24 1.0909 0.85705 Yes 

8-Aug-24 1.0935 0.85865 Yes 
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9-Aug-24 1.092 0.8662 Yes 

10-Aug-24 1.092 0.8662 Yes 

11-Aug-24 1.092 0.8662 Yes 

12-Aug-24 1.0918 0.86745 Yes 

13-Aug-24 1.094 0.86685 Yes 

14-Aug-24 1.0991 0.865 Yes 

15-Aug-24 1.1011 0.8655 Yes 

16-Aug-24 1.0986 0.8713 Yes 

17-Aug-24 1.0986 0.8713 Yes 

18-Aug-24 1.0986 0.8713 Yes 

19-Aug-24 1.1048 0.86215 Yes 

20-Aug-24 1.1076 0.8621 Yes 

21-Aug-24 1.1118 0.8544 Yes 

22-Aug-24 1.1143 0.8515 Yes 

23-Aug-24 1.1126 0.8518 Yes 

24-Aug-24 1.1126 0.8518 Yes 

25-Aug-24 1.1126 0.8518 Yes 

26-Aug-24 1.1178 0.8475 No 

27-Aug-24 1.1166 0.8477 No 

28-Aug-24 1.1143 0.8441 No 

29-Aug-24 1.1136 0.8402 No 

30-Aug-24 1.1077 0.84805 No 

31-Aug-24 1.1077 0.84805 No 

1-Sep-24 1.1077 0.84805 No 

2-Sep-24 1.1055 0.84955 No 

3-Sep-24 1.1059 0.85225 Yes 

4-Sep-24 1.1057 0.84825 No 

5-Sep-24 1.108 0.84625 No 

6-Sep-24 1.1117 0.8423 No 

7-Sep-24 1.1117 0.8423 No 

8-Sep-24 1.1117 0.8423 No 

9-Sep-24 1.107 0.846 No 

10-Sep-24 1.10405 0.8484 No 

11-Sep-24 1.1044 0.8434 No 

12-Sep-24 1.1021 0.8528 Yes 

13-Sep-24 1.1083 0.8493 No 

14-Sep-24 1.1083 0.8493 No 
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15-Sep-24 1.1083 0.8493 No 

16-Sep-24 1.1098 0.846 No 

17-Sep-24 1.1127 0.8441 No 

18-Sep-24 1.1121 0.8455 No 

19-Sep-24 1.1129 0.84705 No 

20-Sep-24 1.1165 0.84655 No 

21-Sep-24 1.1165 0.84655 No 

22-Sep-24 1.1165 0.84655 No 

23-Sep-24 1.1163 0.8508 Yes 

24-Sep-24 1.1117 0.84745 No 

25-Sep-24 1.11955 0.842 No 

26-Sep-24 1.1151 0.85 Yes 

27-Sep-24 1.1164 0.84875 No 

28-Sep-24 1.1164 0.84875 No 

29-Sep-24 1.1164 0.84875 No 

30-Sep-24 1.1167 0.8415 No 

1-Oct-24 1.1137 0.8457 No 

2-Oct-24 1.1062 0.8455 No 
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© 2024, 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. 

 

 


