
 

 May 16, 2007

Exchange Notice 

Swedish Stock Products 47/07 

Adjustment due to Scania’s split and redemption  

At Scania’s Annual General Meeting the proposed share split 5:1, whereby every Scania share will be 
replaced by four (4) ordinary shares and one (1) redemption share, was approved. The redemption 
share will be subject to compulsory redemption for a cash payment of SEK 35.00. Record date is May 
22, 2007. OMX Derivatives Markets has carried out a re-calculation of options and futures in Scania 
and adjusted the OMXS30 index.  
 
Re-calculation of options and futures 
 

Conditions  Share split 5:1 whereby every Scania share will be replaced by 
four (4) ordinary shares and one (1) redemption share which will 
be compulsorily redeemed for a cash payment of SEK 35.00. 

Ex-date  18 May 2007 

Adjustment factor 1  
offertheaftersharesordinaryofNumber

offerthetopriorsharesordinaryofNumber
A =  = 0,25 

VWAPcum  678,88206262 

Adjustment factor1 2  
)4/(

)4/(
VWAPcum

bVWAPcum
B

−
=  = 0,9484447 

New exercise and future price  Old exercise and future price * A *B = 0,2371112 

New number of contracts  Old number of contracts / A 

New contract size   Old contract size / B 

Date of re-calculation  After 19.30 (CET), 16 May 2007 

Rules and Regulations for 
Derivatives 

 4.5.3.3 and 4.5.3.9.1 

1  VWAPcum = volume weighted average price at the day before ex-day (8 decimals are used) 
    b = redemption amount per share (35/4=8,75) 

 
Following the adjustment for split, every contract has been replaced by four (4) new contracts. All 
contracts have then been adjusted for the redemption process whereby the number of shares per 

 

 



 

contract, after rounding down to nearest full share, has increased to 105. Exercise and future prices 
have decreased. New exercise and futures prices have been rounded off to two decimal places and 
received an ”X” in the series designation. The series have also received new ISIN-codes which are 
published below. The rounding off of future prices was made “trade by trade” and not on the net 
position. 
 
Adjustment of OMX Stockholm 30 index 
Stockholm Stock Exchange has received the indexombudsmans approval to use the redemption 
amount per share, SEK 35, when adjusting the start price for Scania ser. B (SE0000308280) in the 
OMXS30 Index on the Ex-date. The start price for Scania ser. B (SCV B) on May 18 will be the 
closing price on May 16 subtracted by the redemption amount per share. 
 
In accordance with Stockholm Stock Exchange’s Rules and Regulations for Derivatives 4.8.4.4 the 
number of shares for SCVB in the calculation of OMXS30 index will be adjusted according to the 
terms for the split (4:1). New number of shares from Ex-day May 18, 2007 for SCV B will be 400 000 
000.  
 
 
Members are encouraged to ensure that clients are aware of the above-mentioned adjustment. 
 
 
For further information concerning this exchange notice please contact Peter Tengzelius or Jenny 
Sundström, telephone + 46 8 405 60 00. 
 
 
OMX Derivatives Markets 

Peter Tengzelius 
Index Analyst 

Jenny Sundström 
Derivatives Analyst 
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Old Series Ols ISIN New Series New ISIN 
SCVB7E350 SE0001930413 SCVB7E82.99X SE0002050625
SCVB7E370 SE0001880568 SCVB7E87.73X SE0002051144
SCVB7E390 SE0001873118 SCVB7E92.47X SE0002051490
SCVB7E410 SE0001869397 SCVB7E97.22X SE0002050823
SCVB7E430 SE0001876731 SCVB7E101.96X SE0002051391
SCVB7E450 SE0001875618 SCVB7E106.70X SE0002050815
SCVB7E470 SE0001874454 SCVB7E111.44X SE0002051037
SCVB7E490 SE0001873449 SCVB7E116.18X SE0002050914
SCVB7E510 SE0001869769 SCVB7E120.93X SE0002051383
SCVB7E540 SE0001876582 SCVB7E128.04X SE0002051201
SCVB7E570 SE0001875022 SCVB7E135.15X SE0002050906
SCVB7E600 SE0001870643 SCVB7E142.27X SE0002050690
SCVB7E630 SE0001869264 SCVB7E149.38X SE0002051029
SCVB7E660 SE0001939869 SCVB7E156.49X SE0002050807
SCVB7E690 SE0001941477 SCVB7E163.61X SE0002051193
SCVB7E720 SE0001999087 SCVB7E170.72X SE0002050898
SCVB7E750 SE0002002469 SCVB7E177.83X SE0002051482
SCVB7E780 SE0002023739 SCVB7E184.95X SE0002051011
SCVB7E810 SE0002024109 SCVB7E192.06X SE0002051375
    
SCVB7H410 SE0001965690 SCVB7H97.22X SE0002050880
SCVB7H430 SE0001950049 SCVB7H101.96X SE0002051474
SCVB7H450 SE0001948787 SCVB7H106.70X SE0002050856
SCVB7H470 SE0001947623 SCVB7H111.44X SE0002051136
SCVB7H490 SE0001946450 SCVB7H116.18X SE0002050997
SCVB7H510 SE0001951898 SCVB7H120.93X SE0002051466
SCVB7H540 SE0001950056 SCVB7H128.04X SE0002051276
SCVB7H570 SE0001948209 SCVB7H135.15X SE0002050989
SCVB7H600 SE0001942830 SCVB7H142.27X SE0002050724
SCVB7H630 SE0001951229 SCVB7H149.38X SE0002051128
SCVB7H660 SE0001949405 SCVB7H156.49X SE0002050849
SCVB7H690 SE0001947631 SCVB7H163.61X SE0002051268
SCVB7H720 SE0001999269 SCVB7H170.72X SE0002050971
SCVB7H750 SE0002002428 SCVB7H177.83X SE0002051581
SCVB7H780 SE0002023598 SCVB7H184.95X SE0002051110
SCVB7H810 SE0002024067 SCVB7H192.06X SE0002051458
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SCVB7K490 SE0002031419 SCVB7K116.18X SE0002051102
SCVB7K510 SE0002035626 SCVB7K120.93X SE0002051631
SCVB7K540 SE0002034405 SCVB7K128.04X SE0002051441
SCVB7K570 SE0002032904 SCVB7K135.15X SE0002051094
SCVB7K600 SE0002036475 SCVB7K142.27X SE0002050799
SCVB7K630 SE0002035196 SCVB7K149.38X SE0002051250
SCVB7K660 SE0002033860 SCVB7K156.49X SE0002050963
SCVB7K690 SE0002032391 SCVB7K163.61X SE0002051433
SCVB7K720 SE0002036020 SCVB7K170.72X SE0002051086
SCVB7K750 SE0002034827 SCVB7K177.83X SE0002051714
SCVB7K780 SE0002033399 SCVB7K184.95X SE0002051243
SCVB7K810 SE0002044131 SCVB7K192.06X SE0002051623
    
SCVB7Q SE0001872052 SCVB7QX SE0002051284
SCVB7Q350 SE0001930348 SCVB7Q82.99X SE0002051003
SCVB7Q370 SE0001880790 SCVB7Q87.73X SE0002050617
SCVB7Q390 SE0001875501 SCVB7Q92.47X SE0002050781
SCVB7Q410 SE0001871575 SCVB7Q97.22X SE0002051367
SCVB7Q430 SE0001870650 SCVB7Q101.96X SE0002050609
SCVB7Q450 SE0001869777 SCVB7Q106.70X SE0002051078
SCVB7Q470 SE0001877127 SCVB7Q111.44X SE0002051425
SCVB7Q490 SE0001875998 SCVB7Q116.18X SE0002051235
SCVB7Q510 SE0001872060 SCVB7Q120.93X SE0002050591
SCVB7Q540 SE0001870668 SCVB7Q128.04X SE0002051615
SCVB7Q570 SE0001869272 SCVB7Q135.15X SE0002051227
SCVB7Q600 SE0001872995 SCVB7Q142.27X SE0002050872
SCVB7Q630 SE0001871583 SCVB7Q149.38X SE0002051417
SCVB7Q660 SE0001939471 SCVB7Q156.49X SE0002051060
SCVB7Q690 SE0001941600 SCVB7Q163.61X SE0002051607
SCVB7Q720 SE0001999178 SCVB7Q170.72X SE0002051219
SCVB7Q750 SE0002002329 SCVB7Q177.83X SE0002050682
SCVB7Q780 SE0002023366 SCVB7Q184.95X SE0002051409
SCVB7Q810 SE0002024125 SCVB7Q192.06X SE0002050583
    
SCVB7T SE0001948217 SCVB7TX SE0002051045
SCVB7T410 SE0001965526 SCVB7T97.22X SE0002051573
SCVB7T430 SE0001942848 SCVB7T101.96X SE0002050674
SCVB7T450 SE0001951906 SCVB7T106.70X SE0002051185
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SCVB7T470 SE0001950668 SCVB7T111.44X SE0002051565
SCVB7T490 SE0001949413 SCVB7T116.18X SE0002051359
SCVB7T510 SE0001944737 SCVB7T120.93X SE0002050666
SCVB7T540 SE0001942855 SCVB7T128.04X SE0002051706
SCVB7T570 SE0001951237 SCVB7T135.15X SE0002051342
SCVB7T600 SE0001945890 SCVB7T142.27X SE0002050955
SCVB7T630 SE0001944117 SCVB7T149.38X SE0002051557
SCVB7T660 SE0001952482 SCVB7T156.49X SE0002051177
SCVB7T690 SE0001950676 SCVB7T163.61X SE0002051698
SCVB7T720 SE0001999129 SCVB7T170.72X SE0002051334
SCVB7T750 SE0002002261 SCVB7T177.83X SE0002050716
SCVB7T780 SE0002023788 SCVB7T184.95X SE0002051540
SCVB7T810 SE0002024117 SCVB7T192.06X SE0002050658
    
SCVB7W SE0002035634 SCVB7WX SE0002050864
SCVB7W490 SE0002033878 SCVB7W116.18X SE0002051532
SCVB7W510 SE0002030031 SCVB7W120.93X SE0002050740
SCVB7W540 SE0002036483 SCVB7W128.04X SE0002050641
SCVB7W570 SE0002035204 SCVB7W135.15X SE0002051524
SCVB7W600 SE0002030965 SCVB7W142.27X SE0002051052
SCVB7W630 SE0002037317 SCVB7W149.38X SE0002051680
SCVB7W660 SE0002036038 SCVB7W156.49X SE0002051326
SCVB7W690 SE0002034835 SCVB7W163.61X SE0002050633
SCVB7W720 SE0002030551 SCVB7W170.72X SE0002051516
SCVB7W750 SE0002036921 SCVB7W177.83X SE0002050773
SCVB7W780 SE0002035642 SCVB7W184.95X SE0002051672
SCVB7W810 SE0002042838 SCVB7W192.06X SE0002050732
    
SCVB8A250 SE0001613910 SCVB8A59.28X SE0002050948
SCVB8A270 SE0001613902 SCVB8A64.02X SE0002050831
SCVB8A290 SE0001613878 SCVB8A68.76X SE0002051318
SCVB8A310 SE0001613787 SCVB8A73.50X SE0002051169
SCVB8A330 SE0001613746 SCVB8A78.25X SE0002050930
SCVB8A370 SE0001660515 SCVB8A87.73X SE0002051300
SCVB8A410 SE0001660135 SCVB8A97.22X SE0002050922
SCVB8A450 SE0001824251 SCVB8A106.70X SE0002051151
SCVB8A490 SE0001824350 SCVB8A116.18X SE0002051292
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SCVB8M SE0001613720 SCVB8MX SE0002050567
SCVB8M250 SE0001613795 SCVB8M59.28X SE0002051664
SCVB8M270 SE0001613753 SCVB8M64.02X SE0002051508
SCVB8M290 SE0001613704 SCVB8M68.76X SE0002050765
SCVB8M310 SE0001613860 SCVB8M73.50X SE0002050708
SCVB8M330 SE0001613829 SCVB8M78.25X SE0002051656
SCVB8M370 SE0001660010 SCVB8M87.73X SE0002050757
SCVB8M410 SE0001660382 SCVB8M97.22X SE0002051649
SCVB8M450 SE0001824301 SCVB8M106.70X SE0002051599
SCVB8M490 SE0001824269 SCVB8M116.18X SE0002050575
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