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23 de setembro de 2021 

116/2021-PRE 

 

C I R C U L A R  L E T T E R  

To: Listed B3 Participants 

Re: Tick Size Change for One-Day Interbank Deposit Rate Futures 

Contract (DI1) 

The tick size for the One-Day Interbank Deposit Rate Futures Contract (DI1) will 

change on December 6, 2021, as shown below. 

DI1 tick size 

Current rule  New rule 

Time to expiration 
Tick size 

(points) 
 Time to expiration 

Tick size 

(points) 

Up to 3 months 0.002   Up to 3 months 0.002  

4-36 months 0.005   4-60 months 0.005  

More than 36 months 0.01  More than 60 months 0.01 

The other technical characteristics of this contract will not change and can be 

consulted at http://www.b3.com.br/en_us, Products and Services, Trading, 

Interest rates, DI rates.  

The new version of the contract updated to reflect the changes mentioned in this 

Circular Letter will be available from December 6, 2021, at 

http://www.b3.com.br/en_us
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http://www.b3.com.br/en_us, Products and Services, Trading, Interest rates, DI 

rates 

The changes will be available in the certification environment from October 4, 

2021. Participants who wish to validate them can request support from Trading 

Support by calling +55 11 2565-5023 or emailing tradingcertification@b3.com.br. 

Details, updates and other information about the project can be found at 

http://clientes.b3.com.br, enabling all participants to adapt business plans, 

processes and operating systems in advance of the change.  

Further clarification can be obtained from Trading Support by calling +55 11 

2565-5022 or emailing negociacao@b3.com.br, and from Interest Rates and 

Currencies by calling +55 11 2565-6324/7119. 

 

Gilson Finkelsztain  

Chief Executive Officer  

 

 

José Ribeiro de Andrade 

Chief Product and Client Officer  
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