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Options Contracts on Stocks GSKB
Futures Contracts on Stocks GSKH

Equity Total Return Future -

Stock Tracking Future -

Futures Contracts on Dividends of Stocks G4SK

The company GSK Plc has announced the share consolidation ratio whereby shareholders would
receive 4 new shares for every 5 shares held. The new shares are registered with ISIN number
GBOOBN7SWP63.

With the share consolidation and the ISIN change being effected, the composition of the basket
underlying the GSK-Haleon-Basket options changes. This Corporate Action Information explains
the adjustment.
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Procedure
Adjustment of the Basket via R-Factor
Option

The announced share consolidation ratio of 4 new GSK shares for every 5 GSK shares held implies an
R-Factor of 1.25000000. Effective 19 July 2022, the composition of the GSK-Haleon-Basket underlying
the affected options changes. The basket consists of

0.8 GSK shares and one Haleon share.
As of the effective date, the GSK-Haleon-Basket value is calculated as follows:
((0.8 x GSK Share Price) + (1 x Haleon Share Price)).

Upon exercise 800 GSK shares and 1000 Haleon shares are to be delivered. Trading unit and
exercise prices of the affected options contracts remain unchanged.

Future

The contract size of the GSK Haleon Basket Futures remains unchanged at 1000. In order to reflect
the GSK consolidation ratio, the daily closing price of GSK as part of the Basket will be adjusted. As of
the effective date, the GSK-Haleon-Basket value is calculated according to the formula given above.

The contract size of the GSK-Haleon-Dividend Futures will also remain unchanged at 1000. The GSK
consolidation ratio as part of the Basket will be reflected by adjusting the amount of the GSK-Dividend
as part of the Basket according to the following formula:

((0.8 x value of the GSK Dividend) + (1 x value of the Haleon Dividend))



