THE FOUNDATION

FOR SECURE
MARKETS
#47436
DATE: August 12, 2020
SUBJECT: OCX.NoDivRisk CONTRACT ADJUSTMENTS FOR CASH DIVIDENDS

EX -DATE: 08/13/2020

OCC has been advised by OneChicago that the following OCX.NoDivRisk Futures will be ex-dividend as
described below:

Symbol  Adjustment ExDate

ADS1D -0.21 20200813
ADS1I -0.21 20200813
ADS1J -0.21 20200813
ADS1K -0.21 20200813
ADS2F -0.21 20200813
ADS2H -0.21 20200813
ADS3H -0.21 20200813
ADS3M -0.21 20200813
ADS3T -0.21 20200813
ADS3W -0.21 20200813
AGCO1D -0.16 20200813
AIT1D -0.32 20200813
AIV1D -0.41 20200813
AlV1I -0.41 20200813
AlV1) -0.41 20200813
AIV1K -0.41 20200813
AIV2F -0.41 20200813
AIV2H -0.41 20200813
AIV3H -0.41 20200813
AlV3M -0.41 20200813
AIV3T -0.41 20200813
AIV3W -0.41 20200813
AMLP1D -0.75 20200813
AMLP2D -0.15 20200813

AZN1D -0.45 20200813



BAH1D
BAH2F
BAH2H
BAH3H
BAH3M
BAH3T
BAH3W
BP1D
BP2F
BP2H
BP3H
BP3M
BP3T
BP3W
CBRL1D
CGNX1D
CHD1D
CHD1lI
CHD1J
CHD1K
CHD2F
CHD2H
CHD3H
CHD3M
CHD3T
CHD3W
¢sQib
CTVA1D
CTVA1lI
CTVAl)
CTVAIK
CTVA2F
CTVA2H
CTVA3H
CTVA3M
CTVA3T
CTVA3W
DEO1D
DEO2F
DEO2H
DEO3H
DEO3M
DEO3T
DEO3W
DRE1D
DRE1I
DRE1J
DRE1K

-0.31
-0.31
-0.31
-0.31
-0.31
-0.31
-0.31
-0.315
-0.315
-0.315
-0.315
-0.315
-0.315
-0.315
-1.3
-0.055
-0.24
-0.24
-0.24
-0.24
-0.24
-0.24
-0.24
-0.24
-0.24
-0.24
-0.0925
-0.13
-0.13
-0.13
-0.13
-0.13
-0.13
-0.13
-0.13
-0.13
-0.13
-2.2081
-2.2081
-2.2081
-2.2081
-2.2081
-2.2081
-2.2081
-0.235
-0.235
-0.235
-0.235

20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813



DRE2F
DRE2H
DRE3H
DRE3M
DRE3T
DRE3W
DUK1D
DUK1lI
DUK1J
DUK1K
DUK2F
DUK2H
DUK3H
DUK3M
DUK3T
DUK3W
DVN1D
DVN1I
DVN1J
DVN1K
DVN2F
DVN2H
DVN3H
DVN3M
DVN3T
DVN3W
EGF1D
EMR1D
EMR1I
EMR1J
EMR1K
EMR2F
EMR2H
EMR3H
EMR3M
EMR3T
EMR3W
ENB1D
ETN1D
ETN1I
ETN1J
ETN1K
ETN2F
ETN2H
ETN3H
ETN3M
ETN3T
ETN3W

-0.235
-0.235
-0.235
-0.235
-0.235
-0.235
-0.965
-0.965
-0.965
-0.965
-0.965
-0.965
-0.965
-0.965
-0.965
-0.965
-0.26
-0.26
-0.26
-0.26
-0.26
-0.26
-0.26
-0.26
-0.26
-0.26
-0.041
-0.5
-0.5
-0.5
-0.5
-0.5
-0.5
-0.5
-0.5
-0.5
-0.5
-0.6113
-0.73
-0.73
-0.73
-0.73
-0.73
-0.73
-0.73
-0.73
-0.73
-0.73

20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813



EXC1D
EXC1l
EXC1J
EXC1K
EXC2F
EXC2H
EXC3H
EXC3M
EXC3T
EXC3W
FIX1D
GSK1D
GSK2F
GSK2H
GSK3H
GSK3M
GSK3T
GSK3W
HON1D
HON1I
HON1J
HON1K
HON2F
HON2H
HON3H
HON3M
HON3T
HON3W
IP1D
IP1I
IP1)
IP1K
IP2F
IP2H
IP3H
IP3M
IP3T
IP3W
IVZ1D
IVZ1l
IVZ1)
IVZ1K
IVZ2F
IVZ2H
IVZ3H
IVZ3M
IVZ3T
IVZ3W

-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.3825
-0.105
-0.4914
-0.4914
-0.4914
-0.4914
-0.4914
-0.4914
-0.4914
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.5125
-0.155
-0.155
-0.155
-0.155
-0.155
-0.155
-0.155
-0.155
-0.155
-0.155

20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813



JBL1D
KR1D
KR1l
KR1J
KR1K
KR2F
KR2H
KR3H
KR3M
KR3T
KR3W
LAD1D
LLY1D
LLY1I
LLY1J
LLY1K
LLY2F
LLY2H
LLY3H
LLY3M
LLY3T
LLY3W
LPLA1D
LPLA2F
LPLA2H
LPLA3H
LPLASM
LPLA3T
LPLASW
LPX1D
MSCI1D
MSCI2F
MSCI2H
MSCI3H
MSCI3M
MSCI3T
MSCI3W
NAC1D
NAC2F
NAC2H
NAC3H
NAC3M
NAC3T
NAC3W
NVG1D
NZF1D
OTTR1D
PEAK1D

-0.08
-0.18
-0.18
-0.18
-0.18
-0.18
-0.18
-0.18
-0.18
-0.18
-0.18
-0.31
-0.74
-0.74
-0.74
-0.74
-0.74
-0.74
-0.74
-0.74
-0.74
-0.74
-0.25
-0.25
-0.25
-0.25
-0.25
-0.25
-0.25
-0.145
-0.78
-0.78
-0.78
-0.78
-0.78
-0.78
-0.78
-0.052
-0.052
-0.052
-0.052
-0.052
-0.052
-0.052
-0.0655
-0.0625
-0.37
-0.37

20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813



PEAK1I -0.37 20200813

PEAK1)J -0.37 20200813
PEAK1K -0.37 20200813
PEAK2F -0.37 20200813
PEAK2H -0.37 20200813
PEAK3H -0.37 20200813
PEAK3M -0.37 20200813
PEAK3T -0.37 20200813
PEAK3W -0.37 20200813
RDSA1D -0.32 20200813
REG1D -0.595 20200813
REG1I -0.595 20200813
REG1J -0.595 20200813
REG1K -0.595 20200813
REG2F -0.595 20200813
REG2H -0.595 20200813
REG3H -0.595 20200813
REG3M -0.595 20200813
REG3T -0.595 20200813
REG3W -0.595 20200813
RGA1D -0.7 20200813
RGA2F -0.7 20200813
RGA2H -0.7 20200813
RGA3H -0.7 20200813
RGA3M -0.7 20200813
RGA3T -0.7 20200813
RGA3W -0.7 20200813
RGR1D -5.42 20200813
RGR2F -5.42 20200813
RGR2H -5.42 20200813
RGR3H -5.42 20200813
RGR3M -5.42 20200813
RGR3T -5.42 20200813
RGR3W -5.42 20200813
RS1D -0.625 20200813
RTN2D -1.1068 20200813
RTX1D -0.475 20200813
RTX1l -0.475 20200813
RTX1) -0.475 20200813
RTX1K -0.475 20200813
RTX2D -0.475 20200813
RTX2F -0.475 20200813
RTX2H -0.475 20200813
RTX3H -0.475 20200813
RTX3M -0.475 20200813
RTX3T -0.475 20200813
RTX3W -0.475 20200813

SJM1D -0.9 20200813



SIM1l1
SIM1J
SIM1K
SIM2F
SIM2H
SIM3H
SIM3M
SIM3T
SIM3W
TCF1D
TFC1D
TFC1l
TFC1)
TFC1K
TFC2F
TFC2H
TFC3H
TFC3M
TFC3T
TFC3W
TFX1D
V1D
V1|

V1)

V1K
V2F
V2H
V3H
V3M
V3T
V3W
WAB1D
WEC1D
WEC1I
WEC1J
WEC1K
WEC2F
WEC2H
WEC3H
WEC3M
WEC3T
WEC3W
WMT1D
WMT1I
WMT1)
WMT1K
WMT2F
WMT2H

-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.9
-0.35
-0.45
-0.45
-0.45
-0.45
-0.45
-0.45
-0.45
-0.45
-0.45
-0.45
-0.34
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.3
-0.12
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.6325
-0.54
-0.54
-0.54
-0.54
-0.54
-0.54

20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813
20200813



WMT3H -0.54 20200813

WMT3M -0.54 20200813
WMT3T -0.54 20200813
WMT3W -0.54 20200813
WRK1D -0.2 20200813
WRK1lI -0.2 20200813
WRK1J -0.2 20200813
WRK1K -0.2 20200813
WRK2F -0.2 20200813
WRK2H -0.2 20200813
WRK3H -0.2 20200813
WRK3M -0.2 20200813
WRK3T -0.2 20200813
WRK3W -0.2 20200813
WTRG1D -0.2507 20200813
XEC1D -0.22 20200813
XEC1I -0.22 20200813
XEC1) -0.22 20200813
XEC1K -0.22 20200813
XEC2F -0.22 20200813
XEC2H -0.22 20200813
XEC3H -0.22 20200813
XEC3M -0.22 20200813
XEC3T -0.22 20200813
XEC3W -0.22 20200813
DISCLAIMER

This Information Memo provides an unofficial summary of the terms of corporate events affecting
listed options or futures prepared for the convenience of market participants. OCC accepts no
responsibility for the accuracy or completeness of the summary, particularly for information which
may be relevant to investment decisions. Option or futures investors should independently ascertain
and evaluate all information concerning this corporate event(s).

The determination to adjust options and the nature of any adjustment is made by a panel of The OCC
Securities Committee pursuant to OCC By-Laws, Article VI, Sections 11 and 11A. The adjustment
panel is comprised of representatives from OCC and each exchange which trades the affected
option. The determination to adjust futures and the nature of any adjustment is made by OCC



pursuant to OCC ByLaws, Article XII, Sections 3, 4, or 4A, as applicable. For both options and
futures, each adjustment decision is made on a case by case basis. Adjustment decisions are based
on information available at the time and are subject to change as additional information becomes
available or if there are material changes to the terms of the corporate event(s) occasioning the
adjustment.

ALL CLEARING MEMBERS ARE REQUESTED TO IMMEDIATELY ADVISE ALL BRANCH
OFFICES AND CORRESPONDENTS ON THE ABOVE.

For questions regarding this memo, call Investor Services at 1-888-678-4667 or email
investorservices@theocc.com. Clearing Members may contact Member Services at 1-800-544-6091
or, within Canada, at 1-800-424-7320, or email memberservices@theocc.com.



