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Summary: 

On 6 November 2014, the company OCI NV provided details about the announced spin-off of Orascom 
Construction Ltd. Shareholders of OCI NV shall receive one Orascom Construction Ltd. share for each two 
OCI NV shares they hold. The spin-off will become effective on 9 March 2015. The new Orascom 
Construction Ltd. shares will be listed at Nasdaq Dubai on 9. March 2015. 

For further information regarding this transaction, please refer to the company’s website at www.oci.nl. 

The circular contains a description of the adjustment procedure for the Eurex Single Stock Futures contract 
(OICF) on shares of OCI NV.  
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OCI NV.: Spin-off 

On 6 November 2014, the company OCI NV provided details about the announced spin-off of Orascom 
Construction Ltd. Shareholders of OCI NV shall receive one Orascom Construction Ltd. share for each two 
OCI NV shares they hold. The spin-off will become effective on 9 March 2015. The new Orascom Construction 
Ltd. shares will be listed at Nasdaq Dubai on 9. March 2015. 

For further information regarding this transaction, please refer to the company’s website at www.oci.nl. 

The spin-off will result in an adjustment of the Eurex Single Stock Futures contract (OICF) on shares of OCI 
NV pursuant to number 1.6.7 (8) of the Contract Specifications for Futures Contracts and Options Contracts at 
Eurex Deutschland and Eurex Zürich.  

For adjustment, the R-factor method will be used after close of trading on 9 March 2015, which is the day the 
spin-off will become effective. The Eurex Single Stock Futures contract on shares of OCI N.V will be 
suspended from trading on this day. 

Procedure: 

1. Determination of adjustment factor (R-factor) 

The calculation of the adjustment factor is based on the basket price which will be determined using the 
closing prices of the OCI NV share at Euronext Amsterdam and the Orascom Construction Ltd. share at 
Nasdaq Dubai on 9 March 2015: 

S1 Closing auction price of the OCI NV share 

S2 Closing auction price of the Orascom Construction Ltd. share 

S3 S1 + 0,5 * S2  (basket price) 

R-factor (S3 – 0,5 * S2) / S3 

2. Adjustment of the contract size and variation margin 

To adjust the calculation of the variation margin of the following exchange trading day, settlement prices of the 
last cum trading day will be multiplied by the R-factor. 

The new contract size will be calculated as follows: 

Contract size new = contract size old / R-factor 

All existing orders and quotes will be deleted after close of trading on the last cum trading day.  
The adjustment also refers to existing positions in Eurex Flexible Futures.  
 
3. Introduction of a new contract 

A new Eurex Single Stock Futures contract on OCI NV shares will be introduced with standard contract size 
100 and new product code OICG.  

The exact introduction date will be announced via separate Eurex circular.  

As soon as the new contract is available for trading and there are no more contract months with open interest 
in the original contract (OICF), trading in this contract will be put on “HALT” and finally discontinued.  

Furthermore no more contract months will be introduced in the original contract (OICF). All existing contract 
months without open interest will be suspended from trading.  

Please note: An adjustment will only be made if there is no open interest on the last cum trading day 
after close of trading. If it is not the case, no adjustment will take place and trading in the Eurex Single 
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Stock Futures contract on OCI NV (OICF) will be continued without changes. In this case, no new 
contract will be introduced.  

For any questions you may have about the procedure, please contact Derivatives Trading Operations at tel. 
+48-9-69-211-1 12 50. For questions on deliveries in connection with exercises, please call Derivatives 
Clearing Supervision at tel. +49-69-211-1 12 50.  
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