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Volume Negociado (R$ mil) /
Trading Value (BRL Thousand)

NEGOCIACAO DO MERCADO A VISTA

Nos meses de agosto de 2019 e agosto de 2020 Nos anos de 2019 e 2020

Volume Negociado (R$ mil) /

. .
Trading Value (BRL Thousand) Ne de Negécios / Trades

N2 de Negdcios / Trades

Produto/

Produto/

Product ETF ago/19 ago/20 ago/19 ago/20 Product ETF 2019 2020 2019 2020
ETF de Renda BBSD11 227 352 7.361 13.795 ETF de Renda BBSD11 4.031 2.727 74.216 81.476
Varidvel BOVAI11 1.218.486 1.868.164 13.403.257 20.175.532 Variavel BOVAI11 8.867.629 16.111.399 117.656.230 170.540.543
BOVB11 35.694 9.377 442.702 230.973 BOVB11 152.495 198.948 2.372.462 5.358.322
BOVVI11 14.287 625.526 1.151.834 5.458.453 BOVVI11 295.012 2.972.148 16.499.706 35.854.273
BRAX11 351 1.015 3.446 17.224 BRAX11 4.248 8.078 49.439 99.633
DIVO11 1.742 5.188 29.470 49.753 DIVO11 21.812 43.610 326.861 747.111
ECOOI11 55 485 525 1.680 ECOO11 1.040 2.541 47.056 23.069
FIND11 237 8.110 23.248 70.597 FIND11 5.870 21.603 178.246 269.865
GOVE11 86 649 460 1.497 GOVEI11 1.290 2.965 27.807 30.236
ISUS11 64 555 1.148 2.912 ISUS11 1.410 2.975 34.190 23.543
IVVB11 17.466 92.811 262.706 1.494.279 IVVB11 150.601 594.756 2.502.194 13.642.769
MATB11 200 1.150 1.286 1.486 MATB11 4.075 7.070 58.949 41.792
PIBB11 15.222 29.067 198.679 337.309 PIBB11 114.083 327.347 1.717.164 3.351.887
SMACI11 15.746 238.841 SMACI11 119.877 1.526.284
SMAL11 136.994 112.914 1.044.067 1.261.666 SMAL11 571.216 1.453.952 5.234.263 14.456.530
SPXI11 1.553 8.488 67.334 255.175 SPXI11 22.387 48.222 463.921 1.359.553
XBOV11 79 276 7.817 6.321 XBOV11 1.057 1.549 106.410 55.741
Sub Total 1.442.741 2.779.871 16.645.341 29.617.493 Sub Total 10.218.253 21.919.763 147.349.115 247.462.627
ETF de Renda B5MBI11 31 3.102 ETF de Renda B5MBI11 1.046 1.921 17.550 136.959
Fixa FIXAT1 329 524 10.769 12.676 Fixa FIXA11 3.595 3.293 199.772 142.465
IBSM11 73 9.325 IBSM11 1.017 3.351 142.876 71.520
IMAB11 1.743 3.956 151.346 47.818 IMAB11 21.157 23.427 990.750 482.299
IMBB11 49 12.937 IMBB11 780 626 13.817 191.389
IRFM11 90 34.722 IRFM11 372 493 84.188 98.960
Sub Total 2.072 4.723 162.115 120.580 Sub Total 27.967 33.110 1.448.953 1.123.593
Total 1.444.813 2.784.594 16.807.456 29.738.073 Total 10.246.220 21.952.873 148.798.068 248.586.221
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NEGOCIACAO DO MERCADO A VISTA

Média didria nos anos de 2019 e 2020

Média didria nos meses de agosto de 2019 e agosto de 2020

Produto/

Product ETF

ETF de Renda BBSD11
Variavel BOVA11
BOVB11
BOVVI11
BRAX11
DIVO11
ECOO11
FIND11
GOVE11
ISUS11
IVVB11
MATB11
PIBB11
SMACI11
SMAL11
SPXI11
XBOV11
Sub Total
ETF de Renda B5MB11
Fixa FIXA11
IBSM11
IMAB11
IMBB11
IRFM11
Sub Total

Total

INFORMAGCAO PUBLICA / PUBLIC INFORMATION

Média do N° Negdcios /
Avarage of Trades

ago/2019

10
55.386
1.622
649

794

692

6.227
71

65.579

79

94
65.673

ago/2020

17
88.960
447
29.787
48

247

23

386

31

26
4.420
55
1.384
750
5.377
404

13
132.375
1

25

3

188

2
4

225
132.600

ADTV (R$ mil) / ADTV (BRL

Thousand)
ago/2019

335
609.239
20.123
52.356
157
1.340
24
1.057
21

52
11.941
58
9.031

47.458
3.061
355
756.606
490
6.879

7.369
763.975

ago/2020

657
960.740
10.999
259.926
820
2.369
80
3.362

71

139
71.156
71
16.062
11.373
60.079
12.151
301
1.410.357
148

604

444
2.277
616
1.653
5.742
1.416.099

Produto /
Product

ETF de Renda
Varidvel

ETF de Renda
Fixa

Total

ETF

BBSD11
BOVAIT1
BOVBI11
BOVV11
BRAX11
DIVO11
ECOO11
FIND11
GOVEI1
ISUST1
IVVB11
MATB11
PIBB11
SMACIT1
SMAL11
SPXI11
XBOV11
Sub Total
B5MB11
FIXA11
IB5M11
IMAB11
IMBB11
IRFM11
Sub Total

3
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Média do N° Negécios /
Avarage of Trades

2019

16
35.757
615
1.190
17
88

4

24

5

6

607
16
460

2.303
90

41.203

14

85

113
41315

2020

16
96.475
1.191
17.797
48
261
15
129
18
18
3.561
42
1.960
718
8.706
289
9
131.256
12
20
20
140
4
3
198
131.454

ADTV (R$ mil) / ADTV (BRL

Thousand)

2019

299
474.420
9.566
66.531
199
1.318
190
719
112
138
10.089
238
6.924

21.106
1.871
429
594.150
71

806

576
3.995
56

339
5.843
599.992

2020

488
1.021.201
32.086
214.696
597
4.474

138

1.616

181

141
81.693
250
20.071
9.139
86.566
8.141
334
1.481.812
820

853

428
2.888
1.146

593
6.728
1.488.540
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EVOLUCAO DOS NEGOCIOS [B] &2

Evolucdo anual da média didria de Negécios e do volume negociado (ADTV)
Yearly evolution of average daily of frades and volume traded
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PARTICIPACAO POR TIPO DE INVESTIDOR

Participagcdo no volume negociado - agosto de 2020
Trading volume by type of Investor

Ouvutros / Others
0,4%

Pessoas Fisicas /
Individuals
14,5%

Investidores Institucionais /
Institutional Investors
38,9%

Instituicoes Financeiras /
Financial Institutions
23,7%
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Participagdo no volume em custédia - agosto de 2020
Custody volume by type of Investor

Ouvutros / Others
1,.5%

Instituicoes Financeiras /
Financial Institutions
1,9%

Pessoas Fisicas /
Individuals
22,1%

Investidores Institucionais /
Institutional Investors
72,7%

! Qutros contempla Pessoas Juridicas ndo financeiras
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NUMERO DE INVESTIDORES

Evolugcdo do niUmero de investidores com posicdo em custodia (mil)
Evolution of number of investors - custody (Thousand)

mar/2020

abr/2020 193

mai/2020 206

jun/2020

jul/2020 227

ago/2020 237

INFORMAGCAO PUBLICA / PUBLIC INFORMATION
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NUmero de Investidores por ETF com posicdo em custodia
agosto de 2020
Number of Investors by ETF - custody

NUmero de Investidores /

Produto / Product ETF Number of Investors
ETF de Renda Variavel - Local BBSD11 844
BOVA11 112.534
BOVBI11 1.702
BOVVI11 11.879
BRAX11 2.947
DIVO11 11.780
ECOO11 1.675
FIND11 1.225
GOVE11 891
ISUST1 830
IVVB11 104.987
MATB11 1.533
PIBB11 14.347
SMACI11 3.584
SMAL11 41.664
SPXI11 5.049
XBOV11 388
ETF de Renda Fixa B5MB11 48
FIXA11 858
IBSM11 449
IMAB11 4.991
IMBB11 73
IRFM11 212

NUmero de Investidores em ETF por Tipo Investidor - agosto
de 2020

Tipo Investidor (ETF) NUmero de Investidores / Number of Investors
Pes.sc.)os Fisicas / 234.349
Individuals
Investidores Institucionais /

o 1.739
Institutional Investors
Outros / Others 651
Investidores Ndo Residentes / 70
Foreign Investors
Instituicdes Financeiras / 15
Financial Institutions
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NEGOCIACAO POR MERCADO [B] &2

Negociagdo por Mercado (RS mil) - agosto de 2020 Negociagdo por Mercado (RS mil) - 2020
Trading by Market (BRL Thousand) Trading by Market (BRL Thousand) - 2020
Exercici~o de Mercado a - Exercici_o de Mercado a -
T/ e CBmel veaycom  O%Sefemel e mr CBSelvewjcon  O%Se/ el o
Exercise arket Exercise Market

ETF de Renda BBSD11 13.795 13.795 BBSD11 81.476 81.476

Varidvel BOVA11 1.169.423 20.175.532 388.517 26.984 21.760.455 BOVA11 5.977.184  170.540.543 3.434.231 292.296  180.244.253
BOVB11 230.973 230.973 BOVB11 5.358.322 5.358.322
BOVV11 2.063 5.458.453 1.369 780 5.462.665 BOVV11 21282 35854273 3.505 3.372  35.882.432
BRAX11 17.224 17.224 BRAX11 99.633 105 99.738
DIVO11 49.753 8 49.760 DIVO11 747011 158 747.268
ECOO11 1.680 1.680 ECOO11 23.069 23.069
FIND11 70.597 70.597 FIND11 269.865 13 269.878
GOVE11 1.497 1.497 GOVEI1 30.236 1 30.236
ISUS11 2.912 0 2913 ISUS11 23.543 0 23.544
IVVB11 1.494.279 406 1.494.685 IVVB11 15 13.642.769 0 321.942  13.964.726
MATB11 1.486 51 1.537 MATB11 41.792 123 41915
PIBB11 337.309 337.309 PIBB11 3.351.887 20 3.351.908
SMAC11 238.841 238.841 SMAC11 1.526.284 1.526.284
SMALIT1 103.545 1.261.666 13.680 883 1.379.774 SMALT1 2158210  14.456.530 443.434 134298 17.192.472
SPXI11 255.175 255.175 SPXI1 1.359.553 1.359.553
XBOV11 6.321 6.321 XBOV11 55.741 55.741

ETF de Renda B5MB11 3.102 3.102 B5SMB11 136.959 136.959

Fixa FIXAT1 12.676 12,676 FIXAT1 142.465 142.465
IB5M11 9.325 9.325 IB5M11 71.520 71.520
IMAB11 47.818 47.818 IMAB11 482.299 482.299
IMBB11 12.937 12.937 IMBB11 191.389 191.389
IRFM11 34.722 34.722 IRFM11 98.960 98.960

Total 1.275.030 29.738.073 403.566 29.112 31.445.781 Total 8.156.690  248.586.221 3.881.170 752.328  261.376.409

! Inclui negociacdo no Mercado a Vista e Fraciondrio

INFORMAGCAO PUBLICA / PUBLIC INFORMATION 6 B3.COM.BR



PATRIMONIO LIQUIDO

Evolugdo do Patriménio Liquido por ETF (RS milhoes)
Evolution of Net Equity (BRL Millions)

Produto / Product ETF

ETF de Renda Varidvel BBSD11
BOVAI11
BOVB11
BOVV11
BRAXI11
DIVO11
ECOO11
FIND11
GOVE11
ISUST1
IVVB11
MATB11
PIBB11
SMACIT1
SMALI11
SPXI11
XBOV11
Sub Total

ETF de Renda Fixa B5MB11
FIXA11
IB5M11
IMAB11
IMBB11
IRFM11
Sub Total

Total

ago/2019
32,3
9.343,8
1.777.8
7.153,4
58,1
173,8
52,8
34,4
26,1
20,9
319,2
9.8
1.372,1

1.237.,6

285,9

88.9

21.986,7

209.6

2.720,7

2.930.4
24.917,0

INFORMAGCAO PUBLICA / PUBLIC INFORMATION

set/2019
33,5

9.174,4
1.826,0
6.800,3
60,4
194,1
54,8
29.6
27,1
21,5
324,6
10,4
1.427.6

1.413,2
264,4
92,6
21.754,6

214,6
1.140,6
2.815,3

194,6
4.365,0
26.119,6

out/2019
34,0

9.487,1
1.788,7
6.658,2
61,7
203,2
56,7
43,4
27,9
21,4
364,3
10,2
1.437.0

1.386,7
262,0
94,7
21.937,1

206,6
698,7
2.940,2

197.8
4.043,3
25.980,4

nov/2019
34,9

9.201,6
1.805,8
7.243,1
62,3
226,8
56,6
42,4
28,2
22,5
398,2
11,5
1.471,4

1.626,9
284.8
95,6
22.612,7

2149
502,5
3.048,5

196,9
3.962,8
26.575,5

dez/2019
43,0

10.200,1
2.017.9
7.309,0

76,4
277.2
60,2
51,1
20,2
24,8
458,9
14,4
1.577.,4

1.982,1
2779
102,2

24.493,0
150,6
216,2
515,2

3.107.0
843,8
198,0

5.030.8

29.523,9

7

jan/2020
37,6

12.113.8
2.098,5
7.417,5

75,5
300,2
59.2
49,1
20,0
25,1
642,1
12,6
1.586,0
142,7
2.483,9
332.8
100,4
27.497.0
180.,9
203,8
544,2
3.147.2
846,3
199.8
5.122,1
32.619.1

fev/2020
34,8

12.067.2
1.922,2
7.772,6

78.0
307,1
55,3
40,7
18,5
27,6
768,8
12,9
1.519.3
2944
2.366,7
356,1
92.1
27.734,3
181.,4
206,0
545,8
2.448,0
850,0
2010
4.432,3
32.166,6

mar/2020
22,0

12.995,2
1.530,2
6.413,2

54,8
216,6
38,2
23,5
12,8
19.2
1.341,3
10,2
1.143,4
238,0
1.678,8
387.5
64,8
26.189.6
161,5
206,5
486,1
2.219.3
790,6
200.,8
4.064,8
30.254,4

abr/2020
23,4

11.978,2
1.687,2
6.334,3

60,3
229.9
42,3
24,4
14,2
21,6
1.806,4
11,2
1.319.9
206,0
1.406,5
517,0
71.3
25.753,9
164,8
158,1
495,7
2.247.9
800,8
203,0
4.070,3
29.824,2

mai/2020
24,7

12.509.3
1.788,2
6.261,7
65,4
2389
45,4
21,2
15,3
23,4
1.786,0
12,6
1.466,6
231,2
1.429,9
499.7
77.4
26.496,8
166.4
160,8
553,4
2.281,6
8128
205,9
4.180.8

30.677,7

[B]

jun/2020
27,2

12.812,0
1.992,2
4.961,5

71.2
2659
49,5
52,7
16,7
25,0
1.843,0
13,2
1.597,1
270,0
1.774,4
547.,7
84,0
26.403,4
1711
164,8
677,3
2.116,2
829.3
207.,5
4.166,2
30.569,7

BRASIL
BOLSA

BALCAQ

jul/2020
29,7

12.862,4
2.141,7
4.549.,4

77.1
554,5
53,9
78,6
18,2
27.6
1.871,6
14,5
1.751,7
375,6
1.835,0
754,8
90.8
27.087.,3
183,46
170,1
726,7
2.208,4
865,5
209,7
4.364,0
31.451,3

ago/2020
27,9
11.982,4
1.998,5
4.222,7
74,5
284,0
51,0
43,4
17,6
30,3
2.260,0
16,0
1.786,0
437,8
1.636,6
1.008,0
87.7
25.964,5
176,9
1711
700,2
2.168,3
849.,9
208,0
4.274,4
30.238,9
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EMPRESTIMOS [B] &2

Empréstimo de ETF - principais métricas - agosto de 2020
ETF Lending - major metrics

Esioque. de contratos em Patriménio Liquido (RSmilhdes) % do ETF emprestado / % of Taxa média do doador (% Taxa média do tomador (%
Produto / Product ETF aberto (RS mil) / Open Interest / Net Equity (BRLMillions) ETF lent a.a.) / Average lender fee (‘7:: a.a.) / Average borrower fee1
(BRL Thousand) p.a.) (% p.a.)

Empréstimo de ETF  BOVA11 7.974.887 11.982 66,56% 1.3% 1,6%
de Renda Variavel

BOVVI11 2.524.482 4.223 59.78% 0.8% 0,9%

SMAL11 514.615 1.637 31,44% 5,5% 6,6%

IVVB11 167.234 2.260 7.40% 1.4% 3.1%

SMACI11 52.464 438 11,98% 1.8% 1.8%

BOVBI11 32.633 1.999 1,63% 0.1% 0.2%

XBOV11 30.213 88 34,44% 0.0% 0.0%

PIBB11 8.802 1.786 0,49% 0.5% 0.9%

SPXIT 358 1.008 0,04% 2,4% 2,6%

FIND11 331 43 0.76% 2,2% 5,0%

ISUST1 302 30 1,00% 1,5% 1,5%

BBSD11 250 28 0,90% 2,6% 41%

DIVO11 148 284 0,05% 2,2% 3,6%

GOVEI11 124 18 0.70% 1,4% 1,5%

BRAX11 32 75 0,04% 1,8% 5,0%

MATB11 9 16 0.06% 1,6% 2,4%

ECOO11 1 51 0.,00% 1.0% 2.6%

' Considera a taxa do periodo ponderada pelo volume financeiro e pelo prazo dos contratos
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RENTABILIDADE / rerrormaNcE

Produto / Product ETF Més/Month

ETF de Renda Varidvel BBSD11
BOVAI11
BOVB11
BOVV11
BRAX11
DIVO11
ECOO11
FIND11
GOVE11
ISUST1
IVVB11
MATB11
PIBB11
SMACI11
SMAL11
SPXI11
XBOV11

ETF de Renda Fixa B5SMB11
FIXA11
IBSM11
IMAB11
IMBB11

IRFM11

INFORMAGCAO PUBLICA / PUBLIC INFORMATION

-4.2%
-3.5%
-3.4%
-3.5%
-3.2%
-3.8%
-4,8%
-9.2%
-2.7%
-2,2%

9.7%

8.1%
-3.5%
-0.7%
-1.3%

9.4%
-3.4%
-3.3%

-1.1%

Variagdo YTD

-17.1%
-16,2%
-16,2%
-16,2%
-15,9%
-17.7%
-16,1%
-26,4%
-14,2%
-8,3%
47.3%
8,1%
-16,0%
-16,3%
-16,8%
47 ,4%
-16,2%
-2.2%
7.3%
-0.8%
2.1%
0.5%

5.1%

Variagdo 12M

-2.7%
-1.1%
-1.1%
-1.1%
-1.0%
-2.7%
-2.9%
-16,1%
0.9%
9,4%
59.9%
42,0%
-1.4%
-16,3%
4,5%
60,0%
-1.4%
-1.7%
11.8%
2.7%
7,.5%
1,0%

71%

indice

SPBRDABP

IBOV

IBOV

IBOV

IBXX

IDIV

ICO2

IFNC

IGCT

ISE

S&P 500

IMAT

IBXL

SMLL

SMLL

S&P 500

IBOV

IMA-B 5+

SPBDITFP

IMA-B 5+

IMA-B

IMA-B

IRF-M P2

Variagdo 1M

-5,0%
-3,4%
-3.4%
-3,4%
-3.4%
-4,8%
-5,3%
-7.9%
-3.2%
-3.9%

0.0%
10.3%
-3.4%
-1.2%
-1.2%

0.0%
-3.4%
-3.6%
-1,.0%
-3,6%
-1.8%
-1.8%

-0.8%

[B]

Variagdo YTD

-17.8%
-16.2%
-16,2%
-16.2%
-15,6%
-18,3%
-17.5%
-26,6%
-15,0%
-9.6%
0.4%
8,7%
-16.2%
-15,9%
-15,9%
0.4%
-16.2%
-1.9%
7.9%
-1.9%
0.9%
0.9%

51%

BRASIL
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BALCAQ

Variagdo 12M

-2,.3%
-1.2%
-1.2%
-1.2%
-0.7%
-3.5%
-3.1%
-15,5%
1.0%
8,3%
11.8%
43,4%
-1.6%
5,9%
5,9%
11.8%
-1.2%
5,1%
12,5%
5.1%
6,9%
6,9%

8.8%
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