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Co rpo ra te  Ac t i on  I n fo rm at ion  004  

Issue Date: 11 January 2017 

Effective Date: 12 January 2017 

Contact:  Derivatives Trading Operations, Tel. +49-69-211-1 12 10 

  

 

Corporate Action Takeover/Redesignation 

Company conwert Immobilien Invest SE 

ISIN AT0000697750 

Rules&Regulations Contract Specifications for Futures Contracts and 
Options Contracts at Eurex Deutschland and Eurex 
Zürich, section(s) 1.6.7 (7), 1.14.8 (7), 2.6.10 (7) 

Options contracts on stocks COR 

Futures contracts on stocks CORF 

Futures contracts on dividends of stocks  

  

On 22 December 2016, Vonovia SE announced the result of the takeover offer to the conwert-shareholders. 
The acceptance rate of the initial offer period, which ended on 19 December 2016 was 71.54%. Settlement 
of the offer will take place on 11 January 2017 according to information by Vonovia SE. Accordingly, the 
adjustment of the equity option on conwert-shares will take place on 11 January 2017 and come into effect 
on 12 January 2017. Trading will be resumed after the adjustment of the contract on 12 January 2017. 

As already informed in corporate action info 001, the contracts will be adjusted in the following way. 
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Procedure 

R-Factor Method / Redesignation 

• The contracts shall be re-designated as contracts based on Vonovia SE shares 
• Calculation of the R-Factor 
• On the basis of the exchange ratio of 74 Vonovia shares per 149 conwert Immobilen Invest SE 

share the resulting R-Factor is: 

• R = 2.01351351 

Product-
Code 
old/new 

ISIN of the 
underlying old 

ISIN of the 
underlying new 

Product-ISIN old Product-ISIN 
new 

Name old Name 
new 

COR AT0000697750 DE000A1ML7J1 AT0000697750 AT0000697750 conwert 
Immobilien 

Vonovia 
SE 

 

Options 

Adjustment of strike prices and contract sizes 

• All existing strike prices will be multiplied by the R-factor. 
• The contracts size will be divided by the R-factor. 
• The version number of the existing series will be increased by one. 

Adjusted strike prices and contract sizes will be published via the Eurex-Website www.eurexchange.com 
immediately after close of trading on the last cum trading day under: 
Products > equity derivatives > corporate actions 

• No new series will be introduced. Series with no open positions will be deleted. 
• All existing orders and quotes will be deleted after close of trading on the last trading day before the 

adjustment.  
• The adjustment also refers to existing positions in TES flexible options. 

Futures 

There will be no adjustment in the Single Stock Future contract (CORF) due to no open positions.  
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