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Summary:

BG Group PLC and Royal Dutch Shell PLC announced the merger of both companies. The merger has been
approved by the shareholders of both companies on the respective general meetings on 28 January 2016
and 29 January 2016.

As a result, the shareholders of BG Group PLC will receive 383 British pence in cash and 0.4454 Royal
Dutch Shell B-shares for each outstanding BG Group PLC share. The closing of the transaction is planned
for 15 February 2016. For further details, please refer to the website of the companies under the following
links: www.shell.com and www.bg-group.com.

Pursuant to the Contract Specifications for Futures Contracts and Options Contracts at Eurex Deutschland
and Eurex Zdrich, Section 2.6.10.1 (7) for options, Section 1.6.7 (7) for Single Stock Futures and Section
1.15.8 (7) for Single Stock Dividend Futures, an adjustment of the existing Eurex contracts on BG Group
PLC (BGG, BGFF, B2G) will take place by means of the R-factor method, provided the transaction is
regarded as having taken effect.

N/,
— eurex
N\
Eurex Deutschland T +49-69-211-1 17 00 Management Board:
Borsenplatz 4 F +49-69-211-1 17 01 Thomas Book
60313 Frankfurt/Main memberservices@ Mehtap Dinc
Mailing address: eurexchange.com Michael Peters

60485 Frankfurt/Main Internet:
Germany www.eurexchange.com ARBN: 101 013 361


http://www.eurexchange.com
http://www.shell.com
http://www.bg-group.com

eurex circular 021/16

BG Group PLC: Merger with Royal Dutch Shell PLC

BG Group PLC and Royal Dutch Shell PLC announced the merger of both companies. The merger has been
approved by the shareholders of both companies on the respective general meetings on 28 January 2016 and
29 January 2016.

As a result, the shareholders of BG Group PLC will receive 383 British pence in cash and 0.4454 Royal Dutch
Shell B-shares for each outstanding BG Group PLC share. The closing of the transaction is planned for

15 February 2016. For further details, please refer to the website of the companies under the following links:
www.shell.com and www.bg-group.com.

Pursuant to the Contract Specifications for Futures Contracts and Options Contracts at Eurex Deutschland
and Eurex Zdrich, Section 2.6.10.1 (7) for options, Section 1.6.7 (7) for Single Stock Futures and Section
1.15.8 (7) for Single Stock Dividend Futures, an adjustment of the existing Eurex contracts on

BG Group PLC (BGG, BGFF, B2G) will take place by means of the R-factor method provided the transaction
is regarded as having taken effect.

The adjustment will be done by means of the R-factor method, based on the conversion ratio.

The R-factor will be calculated as follows:

Conversion ratio for shares: 0.4454 Royal Dutch Shell PLC B shares for each BG Group PLC share
X = number of Royal Dutch PLC B shares per cash component

X =383/ closing auction price of the Royal Dutch Shell PLC B share at the London Stock Exchange on the
exchange trading day preceding the day on which the adjustment will become effective.

R=1/(0.4454 + X)

Day on which the adjustment will become effective: 15 February 2016

ISIN/name change

Product code | ISIN of ISIN of Product ISIN old | Product ISIN new
old/new underlying old underlying new

BGG GB0008762899 GB00B03MM408 GB0008762899 GB00B03MM408
BGFF GB0008762899 GB00B03MM408 DEOOOAOSYAQ6 DEOOOAOSYAQ6
B2G XCO00A1XQ1Y3 XCO000A1XQ1Y3 DEOOOA1XQ1MO DEOOOA1XQ1MO

Product name old

Product name new

Option on BG Group PLC

Option on Royal Dutch Shell PLC B

Future on BG Group PLC

Future on Royal Dutch Shell PLC B

BG Group PLC Dividend Future

Royal Dutch Shell PLC B Dividend Future
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Options

Adjustment of strike prices and contract sizes

All existing strike prices will be multiplied by the R-factor.

The contract size will be divided by the R-factor.

The version number of the existing series will be increased by 1.

The adjusted strike prices and contract sizes will be published via the Market Supervision Messages
window immediately after close of trading on the last cum trading day.

Effective the ex-date, no new series with standard contract size 1000 and version number O will be introduced.
All series without open interest will be deleted. As soon as there are no more series with open interest, trading
will be suspended and finally discontinued.

All existing orders and quotes will be deleted after close of trading on the last cum trading day.

From the effective date of the adjustment onwards, deliveries resulting from exercises have to be fulfilled with
Royal Dutch PLC B shares (GBO0OB0O3MM408).

The adjustment refers to existing positions in TES Flexible Options as well.

Futures
Adjustment of contract size and variation margin
The adjustment will be made with the same factor as for the options.

To adjust the calculation of the variation margin of the following exchange trading, 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 outstanding orders and quotes will be deleted after close of trading on the last cum trading day.
The adjustment also refers to existing positions in TES Flexible Futures.

No new contract months will be introduced. As soon as there are no series with open positions, trading will be
put on “HALT” and finally discontinued.
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