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‘ Date Version Description
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Introduction

The purpose of this document is to present in a catalog format the data contained in the files created for the UP2DATA service. All files described in this document
are available in the following formats: TXT, XML, JSON and CSV.

The table below shows the breakdown of the Channels vs. files that make up the Channel, Subchannels, the UP2DATA file name, and the file name available in the

Directory.

Channel
Commodities
Commodities
Commodities
Commodities
Commodities
Commodities
Commodities
Commodities
Commodities
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Currency
Curves
Economic_Indicator
Equities

Equities

Subchannel
OpenPosition
ReferencePrice
SecurityList
SecurityList
SecurityList
SecurityList
SettlementPrice
Tradelnformation
Tradelnformation
OpenPosition
ReferencePrice
SecurityList
SecurityList
SecurityList
SecurityList
SettlementPrice
Tradelnformation
Tradelnformation

ETFTrade

OpenPosition

UP2DATA File
OpenPositionFile
ReferencePriceFile
FutureContractsinstrumentFile
OptionlnstrumentFile
StructuredOperationinstrumentFile
SwaplnstrumentFile
SettlementPriceFile
EODPriceFile
TradelnformationFile
OpenPositionFile
ReferencePriceFile
FutureContractsinstrumentFile
OptionlnstrumentFile
StructuredOperationinstrumentFile
SwaplnstrumentFile
SettlementPriceFile
EODPriceFile
TradelnformationFile
CurvefFile
EconomiclndicatorFile
ETFTradeFile

ForwardOpenPositionFile

Directory File
Commodities_OpenPositionFile_yyyyMMdd
Commodities_ReferencePriceFile_yyyyMMdd
Commodities_FutureContractsinstrumentFile_yyyyMMdd
Commodities_OptioninstrumentFile_yyyyMMdd
Commodities_StructuredOperationIinstrumentFile_yyyyMMdd
Commodities_SwaplnstrumentFile_yyyyMMdd
Commodities_AdjustmentPriceFile_yyyyMMdd
Commodities_EODPriceFile_yyyyMMdd
Commodities_TradelnformationFile_yyyyMMdd
Currency_OpenPositionFile_yyyyMMdd
Currency_ReferencePriceFile_yyyyMMdd
Currency_FutureContractsinstrumentFile_yyyyMMdd
Currency_OptionlnstrumentFile_yyyyMMdd
Currency_StructuredOperationIinstrumentFile_yyyyMMdd
Currency_SwaplnstrumentFile_yyyyMMdd
Currency_AdjustmentPriceFile_yyyyMMdd
Currency_EODPriceFile_yyyyMMdd
Currency_TradelnformationFile_yyyyMMdd
Curves_CurveFile_yyyyMMdd
Economic_Indicator_EconomiclndicatorFile_yyyyMMdd
Equities_ETFTradeFile_yyyyMMdd
Equities_ForwardOpenPositionFile_yyyyMMdd

B3.COM.BR



Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Index

Index

Index
Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate

UP2DATA TAXONOMY CATALOG

OpenPosition
OpenPosition
OpenPosition
OpenPosition
ReferencePrice
ReferencePrice
ReferencePrice
SecurityList
SecurityList
SecurityList
SecurityList
SettlementPrice
Tradelnformation
Tradelnformation
Tradelnformation
Tradelnformation
Tradelnformation
Tradelnformation
PortfolioComposition
StockPerindex
Tradelnformation
OpenPosition
ReferencePrice
SecurityList
SecurityList
SecurityList
SecurityList

SettlementPrice

IndexesOpenPositionFile
OpenPositionFile
OptionOnEquitiesInstrumentFile
SecuritiesLendingPositionFile
BDRReferencePriceFile
OptionOnEquitiesInstrumentFile
ReferencePriceFile
EquitylnstrumentFile
FutureContractsinstrumentFile
OptioninstrumentFile
OptionOnEquitiesInstrumentFile
SettlementPriceFile
EODPriceFile
ForwardTradelnformationindexFile
IndexesEODPriceFile
IndexesTradelnformationFile
TradelnformationFile
TradelnformationindexFile
PortfolioCompositionFile
StockPerIndexFile
TradelnformationFile
OpenPositionFile
ReferencePriceFile
FutureContractsinstrumentFile
OptionInstrumentFile
StructuredOperationinstrumentFile
SwaplnstrumentFile

SettlementPriceFile

Equities_Indexes_OpenPositionFile_ yyyyMMdd
Equities_OpenPositionFile_yyyyMMdd
Equities_OptionOnEquitiesinstrumentFile_yyyyMMdd
Equities_SecuritiesLendingPositionFile_yyyyMMdd
Equities_ BDR_ReferencePriceFile_yyyyMMdd
Equities_OptionOnEquitiesinstrumentFile_yyyyMMdd
Equities_ReferencePriceFile_yyyyMMdd
Equities_EquitylnstrumentFile_yyyyMMdd
Equities_FutureContractsinstrumentFile_yyyyMMdd
Equities_OptioninstrumentFile_yyyyMMdd
Equities_OptionOnEquitiesinstrumentFile_yyyyMMdd
Equities_AdjustmentPriceFile_yyyyMMdd
Equities_EODPriceFile_yyyyMMdd

Equities_ Tradelnformation_yyyyMMdd
Equities_Indexes_EODPriceFile_ yyyyMMdd
Equities_Indexes_TradelnformationFile_ yyyyMMdd
Equities_TradelnformationFile_yyyyMMdd
Equities_TradelnformationIindexFile_yyyyMMdd
Index_PortfolioCompositionFile_yyyyMMdd
Index_StockPerIndexFile_yyyyMMdd
Index_TradelnformationFile_yyyyMMdd
Interest_Rate_OpenPositionFile_yyyyMMdd
Interest_Rate_ReferencePriceFile_yyyyMMdd
Interest_Rate _FutureContractsinstrumentFile_yyyyMMdd
Interest_Rate_OptioninstrumentFile_yyyyMMdd
Interest_Rate_StructuredOperationinstrumentFile_yyyyMMdd
Interest_Rate_SwaplnstrumentFile_yyyyMMdd
Interest_Rate_AdjustmentPriceFile_yyyyMMdd
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Interest_Rate Tradelnformation EODPriceFile Interest_Rate EODPriceFile_yyyyMMdd
Interest_Rate Tradelnformation TradelnformationFile Interest_Rate_TradelnformationFile_yyyyMMdd
Volatility_Surface  VolatilitySurface VolatilitySurfaceFile Volatility_Surface_VolatilitySurfaceFile_yyyyMMdd

The table below brings a brief explanation about the fields in the UP2DATA Taxonomy Catalog.

Field Description

Index This item displays the index. The field also shows a hierarchy in an XML file.

Message Item This item displays the field name in full.

Tag This item displays the ALIAS of the field.

Mult. This item displays the cardinality of the field and indicates whether it is mandatory or optional.
Data Type This item displays the field data type.

Data Type Details This item displays the characteristic of the field data type.

Description This item displays a brief description of the field.
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CurveFlle
INDEX | Message Item Tag | Mult. _Data Type Details |

. ' Contains the option instuments,. option instruments.
o s S 28] Contains the curves.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string
1.2 RateCode RateCd [1..1] Max5Text maxLength = 5 Rate code
minLength = 1
string
1.3 RateDescription RateDesc [1..1] Max15Text maxLength = 15 Rate description.
minLength = 1
string
1.4 YieldCurveCode YldCrvCd [1..1] Max5Text maxLength =5 Yield curve code
minLength = 1
15 Securityldentification | Sctyld [1.1] Max35Text ;tg?(gength =35 Single numeric code used to identify the instrument in the B3 trading
; _ environment.
minLength = 1
string
1.6 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
the 1ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
L7 e MktldrCd [1..1] MICldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(Securities Exchange)
. . . Provides the number of business days, considering the date of the
e ey RELS iRy [1.-1] s o trading session until the date of contract expiration (inclusive).
string Vertex characteristic. Ex:
1.9 VertexCharacteristic | VrtxChrtc [1..1] Max5Text maxLength =5 Fixo
minLength = 1 Movel
. . Provides the number of calendar days, considering the date of the
110 CEDILEENS CREYS e int int trading session until the date of contract expiration (inclusive).
1.11 VertexCode VrtxCd [1..1] int int Vertex code.
Restri BVMFACcti .
. V:StrH?s?gricCurre(r:]tc decmal - .
1.12 TheoreticalRate ThrlRate [1..1] . fractionDigits = 7 Theoretical rate.
yAnd7DecimalAmou SR
nt totalDigits = 19

EquitylnstrumentFiIe

INDEX |INDEX | Messageltem | Tag | Mult. | DataType | DataType Details

Eqmtylnstrument Eqtylnstrm [O..*] ' Contains the Equity Instrument | Equity Instrument
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Ticker that identifies a stock traded on a stock exchange. The Ticker

B3.COM.BR
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maxLength = 35
minLength = 1

Symbol is a short and convenient way of identifying a stock.

1.3

Securityldentification

Sctyld

(1.1]

Max35Text

string
maxLength = 35
minLength = 1

Single numeric code used to identify the instrument in the B3 trading
environment.

1.4

SecuritySource

SctySrc

[1..1]

Max35Text

string
maxLength = 35
minLength = 1

Qualifier of the instrument. Valid value for this field is “8”.

15

MarketldentifierCode

MktldrCd

(1..1]

MICldentifier

string
pattern = [A-Z0-9]{4,4}

Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
identifications". This tag is optional and if no Securities Exchange is
provided - it is assumed to be a BVMF instrument.

Default Value = “BVMF”.

(SecurityExchange)

1.6

Asset

Asst

[1.1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

(1..1]

Max100Text

string
maxLength = 100
minLength = 0

Commodity description.

1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the file
ExternalCodeLists_BVMF.xls.

1.9

Market

Mkt

(1.1]

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)

B3.COM.BR
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17 - Auction

20 - Odd Lot

30 - Equity Forward
70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates.
In this case the external is ExternalMarketCode

1.10

Description

Desc

L.

1]

Max100Text

string
maxLength = 100
minLength = 0

Description of the security in the trading system, e.g., Op¢éo sobre
acao, Opcao sobre indice, Ouro, Futuro de Dolar, Swap Cambial,
Rolagem de Soja, FWD Points DOL and so on.

111

SecurityCategory

SctyCtgy

]

ExternalSecurityCat
egoryCode

int

A Security Category represents the third level of market classification
in the post trade process.

This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSecurityCategoryCode
in the file ExternalCodeLists BVMF.xls.

1.12

TradingStartDate

TradgStartDt

1..

1]

ISODate

date

Start date of the financial instrument trading.

1.13

TradingEndDate

TradgEndDt

L.

1]

ISODate

date

Completion date of the financial instrument trading.

1.14

ISIN

ISIN

[o..

1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has a
national numbering agency that assigns ISIN numbers for securities
in that country.

1.15

CFICode

CFICd

]

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.16

PaymentType

PmtTp

L.

1]

ExternalPaymentTy
peCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists BVMF .xls.

1.17

AllocationRoundLot

AllcnRndLot

1]

int

int

Pre-defined lot size for allocation purposes.

1.18

TradingCurrency

TradgCcy

[o..

1]

ExternalActiveOrHist
oricCurrencyCode

string
length =3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode

ExternalCodeLists BVMF.xIs.

1.19

ValueTypeCode

ValTpCd

]

ExternalValueTypeC
ode

int

Code that identifies how the economic indicator value is expressed,
e.g., price or rate.

B3.COM.BR
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This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalValueTypeCode in the
file ExternalCodeLists BVMF.xls.

Distribution code of the instrument

Code that identifies the asset version.

1.20 Distributionldentification Dstrbtnld [1..1] int int The pair "ISIN" + "Distribution Identification” is required for
instruments that have a depositary, such as stocks and gold. There
is no distribution for derivatives.

string
1.21 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification ofthe stock e.g.: ON, PN.
minLength = 1
string
1.22 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
A factor that indicates the number of shares that make up the price.

1.23 PriceFactor PricFctr [1.1] int int The or‘der price is displ_ayed based on the price factt_)r, e.g., if price
factor is 1, the order price refers to 1 share. If the price factor is
1000, the order price represents the price of 1000 shares.

1.24 CorporateActionStartDate | CorpActnStartDt [0..1] ISODate date SEILIE) GELE B ConperEl Aslion (i ERGE o BaEes sz
to shareholders by the company).

1.25 EXDistributionNumber EXDstrbtnNb [0..1] int int Code distribution of the EX instrument.

Provides the custody treatment type code.
This field requires a list of external code. These codes and values
ExternalCustodyTre | . were made in external spreadsheets to enable flexible maintenance

23 s U T 72 GBI 2 21 atmentTypeCode int in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalCustodyTreatmentTypeCode in the
ExternalCodeListsBVMF.xIs.

RestrictedFINImplie Share capital value of the legal entity (resident, non resident or non

1.27 MarketCapitalisation MktCptlstn [0..1] dCurrencyAndAmou | decimal - P 9 Y ’

nt resident with CVM).
RestrictedBVMFACcti .
. ) . veOrHistoricCurrenc deC|m_aI_ . .
1.28 FirstPrice FrstPric [0..1] yAnd12DecimalAmo totalDigits = 28 Opening price of the day.
unt fractionDigits = 12
RestrictedBVMFACcti .
e decimal
1.29 LastPrice LastPric [0..1] veOrHlstorn_:Currenc totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo fracti Co o
unt ractionDigits = 12
A Governance Indicator represents the corporate governance level,
classified according to the number of rules or practices adopted,
. ExternalGovernance | string Example;
1.30 Governancelndicator Govnind [0..1] A _ "N1" - "Nivel 1",
IndicatorCode maxLength = 2 NG _ TN o
N2" - "Nivel 2",
"NM" - “"Novo mercado”,
"MB" - "Mercado de Balcao",

BRAZILIAN EXCHANGE AND OTC.
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"MA" - "Bovespa Mais.

Corporate Governance consists of a standardization of practices and
relationships between Shareholders, the Board of Directors,
Executive Officers, Independent Audit and Audit Committee, in order
to optimize business performance and facilitate access to capital.
This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalGovernancelndicatorCode ExternalCodeLists BVMF.xIs.

string
1.31 DaysToSettlement DaysToSttim [1..1] Max4Text maxLength = 4 Indicates the number of days to settlement.
minLength = 1

RestrictedFINActive | decimal
OrHistoricCurrencyA | fractionDigits = 10

1.32 RightslssuePrice RghtslssePric [0..1] nd10DecimalAmoun | mininclusive = 0 Provides the rights issuance price.
t totalDigits = 25
UnderlyingInstrumentident string ) . e L
1.33 ification Undrlyginstrmlid [0..1] Max35Text maxLength = 35 Contains the identification of the underlying instrument.
minLength = 1
Asset Sub Type.
string This field requires an external code list. These codes and values
ExternalAssetSubTy _ were made in external spreadsheets to enable flexible maintenance
B2 ASTREITES ASELUITR L] peCode m;xl_l_eenn%thhz—lﬂr in accordance with the requirements of the BM&FBOVESPA
9 updates. In this case the external is ExternalAssetSubTypeCode in
the file ExternalCodeLists BVMF.xls.
1.35 ;Ii'g;getlnstrumentldentlflca Trgtinstrmid [0..1] int int Identifies the target instrument.
AuctionType.
This field requires an external code list. These codes and values
ExternalAuctioninstr were made in external spreadsheets to enable flexible maintenance
1.36 AuctionType AuctnTp [0..1] umentTypeCode int in accordance with the requirements of the BM&FBOVESPA
yp updates. In this case the external is
ExternalAuctionInstrumentTypeCode in the file
ExternalCodeLists_BVMF.xIs.
FutureContractsinstrumentFile
[ INDEX_| Messageltem | Tag | Mult._ | DataType | DataType Details | Descripion |
1.0 Etu L S T FutrCtrctsInstrm [0..%] + Contains the futures contract instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier ﬁingen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
: Y Y N " 9 _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentification Sctyld [1.1] Max35Text ;tg?(gength . Srllr\llgi;rlgnr:rl:r;n?rlc code used to identify the instrument in the B3 trading
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minLength = 1

1.4

SecuritySource

SctySrc

[1.1]

Max35Text

string
maxLength = 35
minLength = 1

Qualifier of the instrument. Valid value for this field is “8”.

15

MarketldentifierCode

MktldrCd

(1.1]

MiCldentifier

string
pattern = [A-Z0-9]{4,4}

Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
identifications". This tag is optional and if no Securities Exchange is
provided - it is assumed to be a BVMF instrument.

Default Value = “BVMF”".

(SecurityExchange)

1.6

Asset

Asst

[1.1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

[1..1]

Max100Text

string
maxLength = 100
minLength = 0

Commodity description.

1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the file
ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

(1.1]

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put
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This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalMarketCode

1.10

Description

Desc

1.

1]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opcao
sobre acéo, Opcéao sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.

111

SecurityCategory

SctyCtgy

[o..

1

ExternalSecurityCate
goryCode

int

A Security Category represents the third level of market
classification in the post trade process.

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSecurityCategoryCode
in the file ExternalCodeLists BVMF.xls

112

ExpirationDate

XprtnDt

L.

1]

ISODate

date

This attribute is the maturity date of the instrument.

1.13

ExpirationCode

XprtnCd

L.

1

Max4Text

string
maxLength = 4
minLength =1

Code of contract expiration.
This attribute has two types of format:

Format: MYY
M = Month Code
Y = Year Code

Format: MYOA

where:

M = Month Code

Y = Year Code

O = Option Code

A = Alphanumeric Sequence Code

1.14

TradingStartDate

TradgStartDt

1.

1

ISODate

date

Start date of the financial instrument trading.

1.15

TradingEndDate

TradgEndDt

L.

1

ISODate

date

Completion date of the financial instrument trading.

1.16

BaseCode

BaseCd

[o..

1

int

int

Basis for counting days. The number of days in the period of
calculating, e.g., 252, 360, 365.

Note:

This field is used only for conversion from RATE to PRICE.

This situation only applies to the following commodities:

- DDI

- DAP

- DDM

-DI1

- DIL

Note: SCC is traded in RATE but it is not meant to be converted to
price.
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1.17

ConversionCriteria

ConvsCrit

[o.

1]

ExternalConversionC

riteriaTypeCode

int

Type of criteria of conversion, e.g., linear, exponential, non
available.

This field is used only for contracts traded in rate and needs to be
converted to price. Currently this situation only occurs in the
following commodities

- DDI

- DAP

- DDM

-DI1

- DIL

Note: The foreign exchange swap is traded in rate but is not
converted to price.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalConversionCriteriaTypeCode ExternalCodeLists BVMF.xls

1.18

MaturityDate TargetPoint

MtrtyDtTrgtPt

[o..

1]

int

int

Contract value in points.
This field is used along with the Base Code and Conversion Criteria
Type to allow conversion from rate to price

1.19

RequiredConversionindic
ator

ReqrdConvsind

[o..

1

YesNolndicator

boolean

Indicates whether an interest rate contract must be converted to
price or not.

Currently the only contract in rate that does not need to be
converted is the foreign exchange swap. This field will not be filled
for contracts traded price.

1.20

ISIN

ISIN

[o..

1

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.

121

CFICode

CFICd

[o..

1

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.22

DeliveryNoticeStartDate

DIvryNtceStartDt

[o..

1

ISODate

date

Starting date of delivery notice. A notice written by the holder of the
short position in a futures contract informing the clearing house of
the intent and details of delivering a commodity for settlement.

1.23

DeliveryNoticeEndDate

DIvryNtceEndDt

[o..

1]

ISODate

date

Final date for the physical delivery, it is the deadline to deliver the
object of the contract. A notice written by the holder of the short
position in a futures contract informing the clearing house of the
intent and details of delivering a commodity for settlement.
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1.24

DeliveryType

DivryTp

1.

1]

ExternalDeliveryTyp
eCode

int

Code that identifies the type of delivery at maturity,e.g., Physical
Delivery, Financial Delivery.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalDeliveryTypeCode ExternalCodeLists_BVMF.xIs

1.25

PaymentType

PmtTp

L.

1]

ExternalPaymentTyp
eCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists BVMF.xls

1.26

ContractMultiplier

CtrctMltplr

[o..

1

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Is the ratio between the contract size and the trading reference
quantity. For Instance, Cattle is a 330 arrobas contract, but trade
price refers to 1 arroba, so the multiplier is 330. Dollar contracts are
50000 USD but the price refers to 1000 USD, so the multiplier is 50.
For contracts traded in rate instead of price, this attribute represents
the ratio between target points and contract size

1.27

AssetQuotationQuantity

AsstQtnQty

[o..

1

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Indicates the commodity quantity in which the trading price is based
on. For example: Cattle trading price is based on 1 arroba. Dollar
trading price is based on 1000 dollars.

This field is filled in with “1” if the instrument is traded at interest rate

1.28

AllocationRoundLot

AllcnRndLot

[o..

1

int

int

Pre-defined lot size for allocation purposes.

1.29

TradingCurrency

TradgCcy

L.

1

ExternalActiveOrHist
oricCurrencyCode

string
length = 3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode

ExternalCodeLists BVMF.xIs

1.30

ValueTypeCode

ValTpCd

1.

1

ExternalValueTypeC
ode

int

Code that defines the type of value of instrument, e.g.,price or rate.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in ExternalValueTypeCode
ExternalCodeLists_BVMF.xIs

1.31

WithdrawalDays

WdrwlDays

L.

1

int

int

Provides the the number of days of withdrawal, considering the date
of the trading session until the contract expiration date (inclusive).

1.32

WorkingDays

WrkgDays

L.

1

int

int

Provides the number of business days, considering the date of the
trading session until the date of contract expiration (inclusive).

1.33

CalendarDays

CinrDays

L.

1

int

int

Provides the number of calendar days, considering the date of the
trading session until the date of contract expiration (inclusive).
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OptioninstrumentFile

| INDEX | Messageltem | Tag | Mult.|
Optionlnstrument Optninstrm [1..%] ~ Contains the option instruments. option instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string ) . .
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 T!cker that |der!t|f|es a stock traded el stock exchar"ngg. The
. _ Ticker Symbol is a short and convenient way of identifying a stock.
minLength = 1
1.3 Securityldentification | Sctyld [1..1] Max35Text Srggzﬁength =35 Single numeri_cSingIe_ numeric code used to identify the instrument
. _ in the B3 trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the 1SO 10383 standard "Codes for exchanges and market
- . string identifications". This tag is optional and if no Securities Exchange is
1.5 MarketldentifierCode | MktidrCd [1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
16 A Sy = Asset associated with the security, such as DOL, BGI, OZ1, WDL,
. sset Asst [1..1] Max30Text maxLengt = 30 CNI, ICF, CCM. PETR etc.
minLength = 1
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength = 0
A Segment represents the first level of market classification in the
post trade process.
Example:
1 - Equity - Cash
2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness
5 - Financial
ExternalSegmentCo . 6 - Metal
1.8 Segment Sgmt [1..1] e int 7 - Energy
8 - Gov. Bonds
9-FX
This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the
file ExternalCodeLists BVMF.xls
A Market represents the Second level of market classification in the
1.9 Market Mkt [1..1] ExternalMarketCode | int post trad? process.
Example:
1 - Spot Market
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2 - Futures Market
3 - Options on Spot
4 - Options on Futures
5 - Forward
10 - Cash
12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction
20 - Odd Lot
30 - Equity Forward
70 - Equity Call
80 - Equity Put
This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalMarketCode
string Description of Security in the Trade Structure system, e.g., Opcao
1.10 Description Desc [1..1] Max100Text maxLength = 100 sobre acao, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
minLength = 0 Cambial, Rolagem de Soja, FWD Points DOL and so on.
111 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
Code of contract expiration.
This attribute has two types of format:
Format: MYY
M = Month Code
. Y = Year Code
_ SHIE] Format: MYOA
1.12 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4 where:
minLength = 1 M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
1.13 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.14 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.15 ISIN ISIN [0..1] ISINIdentifier attern = [A-Z0-9]{12,12} prefix representing the country of issue, followed by the national
P ' security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.
string
1.16 CFICode CFICd [0..1] Max6Text minLength =1 Code that classifies the instrument.
maxLength = 6
decimal Is the ratio between the contract size and the trading reference
1.17 ContractMultiplier CtrctMiltplr [0..1] DecimalNumber fractionDigits = 17 guantity. For Instance, Cattle is a 330 arrobas contract, but trade
totalDigits = 18 price refers to 1 arroba, so the multiplier is 330. Dollar contracts are
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50000 USD but the price refers to 1000 USD, so the multiplier is 50.
For contracts traded in rate instead of price, this attribute represents
the ratio between target points and contract size
decimal Indicates the commaodity quantity the trading price is based on. For
118 AssetQuotatlonQuan AsstQnQty [0..1] DecimalNumber fractionDigits = 17 ex_ample. Cattle trading price is based on 1 arroba. Dollar trading
tity totalDiaits = 18 price is based on 1000 dollars.
9 This field is filled in with “1” if the instrument is traded at interest rate
1.19 AllocationRoundLot AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.
This attribute has the code of the trading currency.
This field requires a list of external code. These codes and values
. . . were made in external spreadsheets to enable flexible maintenance
1.20 TradingCurrency TradgCcy [1..1] Eﬁ%gﬂéﬁél\/g?‘;sﬂ E::n?h -3 in accordance with the requirements of the BM&FBOVESPA
4 gth = updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xls
Provides the the number of days of withdrawal, considering the date
121 WithdrawalDays WdrwiDays [1..1] int int of the trading session until the contract expiration date (inclusive).
. . . Provides the number of business days, considering the date of the
hzz Ll E (1.1] int int trading session until the date of contract expiration (inclusive).
. . Provides the number of calendar days, considering the date of the
1.23 CalendarDays ClnrDays [1..1] int int trading session until the date of contract expiration (inclusive).
. . decimal
RestrictedFINActive . L . . . .
124 ExercisePrice ExrcPric [1.1] OrHistoricCurrencyA fre}ctlor;Dlglts_—OlO Pr((ejselt price at which the holder of a derivative will buy or sell the
nd10DecimalAmount mininclusive = underlying instrument.
totalDigits = 25
1.25 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.26 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
- string Identification underlying instrument (Ticker Symbol). Ticker that
UnderlyingTickerSym ] . _ . . . .
1.27 bol UndrlygTckrSymb [1..1] Tickerldentifier maxLength = 35 identifies a stock traded on a stock exchange. The Ticker Symbol is
minLength =1 a short and convenient way of identifying a stock.
1.8 PremiumUpfrontindic PrmUpfrntind [1.1] vesNolndicator boolean Indicates whether the option on equities have its premium paid
ator upfront or not.
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OpeningPositionLimit

totalDigits = 18

1.29 Date OpngPosLmtDt [1..1] ISODate date Deadline for open positions.
decimal Quantity that defines the real pure gold weight in each futures
1.30 PureGoldWeight PureGoldWght [0..1] DecimalNumber fractionDigits = 17 contract. As long as only the 250 g contract is traded, the pure gold

weight will always be 249,75 g.

OptionOnEquitieslnstrumentFiIe

| INDEX | Message Item I Data Type Details | Descripion |

1.0 OptionOnEquities OptnOnEqts [O..*] This DVA file contains the options on equities.
11 ReportDate RptDt [1..1] ISODate date Reference date of the information.
. ) - Sl Ticker that identifies a stock traded on a stock exchange. The
e s il e T e e G I mngength_— = Ticker Symbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentification Sctyld [1.1] Max35Text f‘r:g?(ﬁength =35 _Single numericSingIe_ numeric code used to identify the instrument
. _ in the B3 trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
- - string identifications”. This tag is optional and if no Securities Exchange
15 MarketldentifierCode MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9]{4,4} is provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”".
(SecurityExchange)
string . . .
1.6 Asset Asst [1..1] Max30Text maxLength = 30 éstletIg;s%ccl:a’\tﬂedvav[}P;tZtecsecurlty, s g BIeL, 26, 0, B,
minLength = 1 ’ ' ' ’
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength =0
A Segment represents the first level of market classification in the
post trade process.
Example:
1 - Equity - Cash
2 - Equity derivatives
1.8 Segment Sgmt [1..1] gé(ternaISegmentCo int 3 - Corporate bonds
4 - Agribusiness
5 - Financial
6 - Metal
7 - Energy
8 - Gov. Bonds
9-FX
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This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalSegmentCode in the file ExternalCodeLists BVMF.xls

1.9

Market

Mkt

1.1

ExternalMarketCode

int

A Market represents the Second level of market classification in
the post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalMarketCode

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opgao
sobre acédo, Opcéo sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.

111

SecurityCategory

SctyCtgy

[0..1]

ExternalSecurityCat
egoryCode

int

A Security Category represents the third level of market
classification in the post trade process.

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalSecurityCategoryCode in the file

ExternalCodeLists BVMF .xls.

1.12

TradingStartDate

TradgStartDt

[1.1]

ISODate

date

Start date of the financial instrument trading.

1.13

TradingEndDate

TradgEndDt

[1..1]

ISODate

date

Completion date of the financial instrument trading.

1.14

ISIN

ISIN

[0..1]

ISINIdentifier

string

pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.

BRAZILIAN EXCHANGE AND OTC.
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string
1.15 CFICode CFICd [0..1] Max6Text minLength = 1 Code that classifies the instrument.
maxLength = 6
Code that identifies the type of delivery at maturity,e.g., Physical
Delivery, Financial Delivery.
. This field requires a list of external code. These codes and values
1.16 DeliveryType DivryTp [1..1] Eétg(;r;alDellveryTyp int were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalDeliveryTypeCode ExternalCodeLists BVMF.xls
Specifies how the transaction is to be settled.
This field requires a list of external code. These codes and values
ExternalPaymentTy . were made in external spreadsheets to enable flexible
117 PaymentType PmtTp (1.1] peCode int maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists BVMF.xls.
1.18 AllocationRoundLot AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.
This attribute has the code of the trading currency.
This field requires a list of external code. These codes and values
. ExternalActiveOrHist | string were made in external spreadsheets to enable flexible
119 TradingCurrency TradgCey (1.1] oricCurrencyCode length =3 maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xls.
Distribution code of the instrument
Code that identifies the asset version.
1.20 Distributionldentification Dstrbtnld [1..1] int int The pair "ISIN" + "Distribution Identification" is required for
instruments that have a depositary, such as stocks and gold.
There is no distribution for derivatives.
A factor that indicates the number of stocks that make up the price.
. . . . The order price is displayed based on the price factor, e.g., if price
121 PriceFactor PricFetr (1.1] int int factor is 1, the order price refers to 1 stock. If the price factor is
1000, the order price represents the price of 1000 stocks.
string
1.22 DaysToSettlement DaysToSttim [1..1] Max4Text maxLength = 4 Indicates the number of days to settlement.
minLength = 1
RestrictedFINActive | decimal
123 ExercisePrice ExrcPric [1.1] OrHlstorlgCurrencyA fre_xctlonDlglts_: 10 Preset price at which the holder of a derivative will buy or sell the
nd10DecimalAmoun | mininclusive = 0 underlying instrument.
t totalDigits = 25
1.24 OptionStyle OptnStyle [0..1] OptionStyle4Choice Specifies how an option can be exercised
. . . Specifies whether it is a Call option (right to purchase a specific
1.25 OptionType OptnTp (0..1] OptionType2Choice underlying asset) or a Put option (right to sell a specific underlying

BRAZILIAN EXCHANGE AND OTC.
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a

sset).

1.26

Underlyinglnstrumentldentif

ication

Undrlyglinstrmlid

[0..1]

Max35Text

string

Contains the identification of the underlying instrument

1.27

PremiumUpfrontindicator

PrmUpfrntind

[1.1]

YesNolndicator

boolean

Indicates whether the option on equities have its premium paid

u

pfront or not.

1.28

SeriesType

SrsTp

[0..1]

ExternalSeriesType
Code

int

Type of series related to strike price updates.

Example:

0
1
2
3
4
5
6
7
8
9
2

- "Sem corregéo",
- "Correcao pela taxa do dolar (ndo protegida)",
- "Correcao pela TILP",
- "Correcao pela TR",
- "Correcao pelo IPCR",
- "Opcdes de troca - SWOPTIONS",
- "Opcdes em pontos de indices",
- "Correcao pela taxa do dolar (protegida)",
- "Correcao pelo IGP-M - opcdes protegidas”,
- "Correcao pela URV",
34 - "Correcao pelo DISeries'

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalSeriesTypeCode ExternalCodeLists BVMF.xls

1.29

Targetinstrumentldentificati

on

Trgtinstrmid

[0..1]

int

int

Identifies the target instrument

1.30

ProtectionFlag

PrtcnFlg

[1.1]

YesNolndicator

boolean

Indicates that the option is protected against corporate events.

T

hat is, in the case of events, the option price can be adjusted.

131

AutomaticExerciselndicator

AutomtcExrcind

[1..1]

YesNolndicator

boolean

Defines whether the option is automatically exercised.

SwaplnstrumentFiIe
|

Swaplnstrument Swplnstrm [0. *] Contains the swap instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
. ) . string Ticker that identifies a stock traded on a stock exchange. The
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 A . . : .
: _ Ticker Symbol is a short and convenient way of identifying a stock.
minLength =1
. I string Single numericSingle numeric code used to identify the instrument
1.3 Securityldentification Sctyld [1..1] Max35Text maxLength = 35 ; - -
) _ in the B3 trading environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Quialifier of the instrument. Valid value for this field is “8”.
minLength = 1
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15

MarketldentifierCode

MktldrCd

(1..1]

MICldentifier

string
pattern = [A-Z0-9]{4,4}

Market Identifier Code. Identification of the exchange as stipulated
in the 1ISO 10383 standard "Codes for exchanges and market
identifications". This tag is optional and if no Securities Exchange is
provided - it is assumed to be a BVMF instrument.

Default Value = “BVMF”.

(SecurityExchange)

1.6

Asset

Asst

[1..1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

(1..1]

Max100Text

string
maxLength = 100
minLength =0

Commodity description.

1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the
file ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

[1..1]

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
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in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalMarketCode
string Description of Security in the Trade Structure system, e.g., Opcao
1.10 Description Desc [1..1] Max100Text maxLength = 100 sobre acdo, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
minLength = 0 Cambial, Rolagem de Soja, FWD Points DOL and so on.
1.11 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.12 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.13 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} prefix representing the country of issue, followed by the national
' security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.
string
1.14 CFICode CFICd [0..1] Max6Text minLength =1 Code that classifies the instrument.
maxLength = 6
Specifies how the transaction is to be settled.
This field requires a list of external code. These codes and values
ExternalPaymentTyp | . were made in external spreadsheets to enable flexible maintenance
115 PaymentType PmtTp [1.1] eCode int in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists BVMF.xIs
Is the ratio between the contract size and the trading reference
. quantity. For Instance, Cattle is a 330 arrobas contract, but trade
116 ContractMultioli CtretMitol 0.1 DecimalNumb ]t‘:leCItfnalD. its = 17 price refers to 1 arroba, so the multiplier is 330. Dollar contracts are
. ontractivuttipher retvitpir 21 ecimaiiNumber tgat‘glllgirg]]itlsglzslé 50000 USD but the price refers to 1000 USD, so the multiplier is 50.
For contracts traded in rate instead of price, this attribute represents
the ratio between target points and contract size
_ decimal Indicates the commodity que_mtity i_n w_hich the trading price is based
117 AssetQuotatlonQuant AsstQnQty [0..1] DecimalNumber fractionDigits = 17 on. For e>‘<am.ple. Cattle trading price is based on 1 arroba. Dollar
ity totalDigits = 18 tra.dm.g price is ballsed. on 1090 do.IIars. . .
This field is filled in with “1” if the instrument is traded at interest rate
decimal Quantity that defines the real pure gold weight in each futures
1.18 PureGoldWeight PureGoldWght [0..1] DecimalNumber fractionDigits = 17 contract. As long as only the 250 g contract is traded, the pure gold
totalDigits = 18 weight will always be 249,75 g.
1.19 AllocationRoundLot AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.
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This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode

ExternalCodelLists_ BVMF.xIs

ExternalActiveOrHist | string

1.20 TradingCurrency TradgCcy [0..1] oricCurrencyCode length = 3

SettlementPriceFile
|||

SettlementPrice SttimPric [0..%]  Contains the settlement prices. | prices.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
. . o sl Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text ?ntgggength - 35 Single numeric code used to identify the instrument in the B3 trading
n : _ environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the 1ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.6 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} prefix representing the country of issue, followed by the national
’ security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.
1.7 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
| . eortistoricCurens | ecimal |
1.8 AdjustedQuote AdjstdQt [0..1] 5 totalDigits = 28 Adjusted quote.
yAnd12DecimalAmo . S
unt fractionDigits = 12
. . RestrictedBVMFActi | decimal .
1.9 AdjustedQuoteTax AdjstdQtTax [0..1] veOrHistoricCurrenc | totalDigits = 28 Adjusted quote.
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yAnd12DecimalAmo | fractionDigits = 12
unt
. . string
1.10 ﬁ\g:]ustedQuoteSnua AdjstdQtStin [0..1] Max1Text maxLength = 1 Adjusted quote situation.
minLength = 1
RestrictedBVMFACcti decimal
1.11 PreviousAdjustedQ PrvsAdjstdQt [0..1] veOrHlstorlt_:Currenc totalDigits = 28 Previous day’s session adjusted quote.
uote yAnd12DecimalAmo . C
unt fractionDigits = 12
RestrictedBVMFACcti decimal
1.12 PRI E O PrvsAdjstdQtTax [0..1] veOrHlstom_:Currenc totalDigits = 28 Previous day’s session adjusted quote.
uoteTax yAnd12DecimalAmo . s
unt fractionDigits = 12
PreviousAdjustedQ . . string . . . R
1.13 - PrvsAdjstdQtStin [0..1] Max1Text maxLength = 1 Previous day’s session adjusted quote situation.
uoteSituation : -
minLength = 1
RestrictedBVMFACcti .
o decimal
1.14 VariationPoints VartnPts [0..1] VIR I E totalDigits = 28 Variation in points.
yAnd12DecimalAmo . s
unt fractionDigits = 12
RestrictedBVMFACcti .
1.15 EquivalentValue EqvtVval [0..1] veOrHistoricCurrenc ?oeigllgiaglits =28 Equivalence value
ﬁﬁ{\dlZDemmalAmo fractionDigits = 12
RestrictedBVMFACcti decimal
1.16 PSR I e AdjstdValCtrct [0..1] VIR I E totalDigits = 28 Adjusted value per contract in BRL.
act yAnd12DecimalAmo . s
unt fractionDigits = 12

EconomiclndicatorPriceFile

oo | essage e T T N Data Type Details

EconomiclndicatorPrice | EcncindPric [O. *] Contains the economic indicator prices.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier rsr:g?(gength - 35 Ticker that identifies a stock tr.aded ona s.tock.e)gchange. The Ticker
. N minLength = 1 Symbol is a short and convenient way of identifying a stock.
13 Securityldentification Sctyld [1.1] Max35Text rsr:gzﬁength -35 Single numeric code used to identify the instrument in the B3 trading
minLength = 1 environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
3 B string _the ISO 1_0383 sta_ndard _ "Cod_es for exc_hanges an_d‘ market _
15 MarketldentifierCode MktldrCd [1..1] MiICldentifier attern = [A-Z0-9]{4,4} identifications". This tag is optional and if no Securities Exchange is
p ! provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
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(SecurityExchange)
EconomicIndicatorDesc string . .
1.6 ription EcncindDesc [1..1] Max100Text maxLength = 100 Description of the economic indicator.
minLength = 0
Quantity of decimal places used for price calculation or for publication
1.7 DecimalPrecision DcmlPresn [1..1] int int purposes. This field must be filled when the information of the
message refers to Pricing Curves.
. . veoristorcCurens | decimal . .
1.8 PriceValue PricVal [1..1] yAnd20DecimalAmo fractlo_nl_Dlgl_ts =20 Price value of the economic indicator.
unt totalDigits = 28

ReferencePriceFile
||||

ReferencePrice RefPric [0..] Contains the instruments’ reference prices
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
) . o _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier m;)i_lfnng%h; l35 Symbol is a short and convenient way of identifying a stock.
strin . o . . . . .
13 Securityldentification Sctyld [1.1] Max35Text maerngth =35 Single numericSingle numeric code used to identify the instrument in
) - minLength = 1 the B3 trading environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
- - string identifications". This tag is optional and if no Securities Exchange is
15 MarketldentifierCode MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn - [A-Z0-9K{12,12} representing the country of issue, followed by the national security
P - ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
17 Asset Asst [0.1] Max30Text ;trz:\?(gen th = 30 Asset associated with the security, such as DOL, BGI, OZ1, WDL,
' . minl_eng%h i CNI, ICF, CCM, etc.
Expiration code of a Futures or an Option contract.
E.g:
string If Futures: MYY:
1.8 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4 M : Month Code
minLength = 1 YY: Year Code (Two last digits of year)
If Option: MYOA:
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M: Month Code,
Y: Year Code,
O: Option Type
A: Alphanumeric Sequence
1.9 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.10 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
Contract expiration date.
Attribute types used in the following positions:
1.11 ExpirationDate XprtnDt [0..1] ISODate date - Swap Positions
- NDF Positions
- Flexible Options Positions
Underlying Security Identifier
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
. Standardisation (ISO). The ISIN is composed of a 2-character prefix
string : . . .
112 Underlyinginstrument | Undrlyglnstrm [0..1] Max12Text maxLength = 12 repreésent_:(ng the country (:jf ISSlr.I]e, fkogpv_ved byhthe natlorr\]al security |
minLength = 1 num er_(l one exists), an a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
Note: This field is required only when the file is about Stock Reference
Price
RestrictedFINActive | decimal
. ) . OrHistoricCurrencyA | fractionDigits = 10 Preset price at which the holder of a derivatives will buy or sell the
113 ExercisePrice ExrcPric (1.1] nd10DecimalAmoun | mininclusive =0 underlying instrument.
t totalDigits = 25
.Restrlc.tedB.VMFSAct decimal
1.14 ReferencePrice RefPric [1..1] |veOrH|st0!' IELTIEE totalDigits = 20 Provides reference price.
yAnd2DecimalAmou fracti S
e ractionDigits = 2
decimal Volatility value.
1.15 VolatilityVValue VoltlyVal [0..1] DecimalNumber fractionDigits = 17 Note: This field is required only when the file is about Stock Reference
totalDigits = 18 Price.
RestrictedBVMFActi | decimal
veOrHistoricCurrenc | fractionDigits = 10 Delta value.
e DREVEILE DltaVal 210 yAnd7DecimalAmou | mininclusive = 0
nt totalDigits = 25

BDRReferencePriceFile

I B! [eseR i Tag TR | Data Type Details

maxLength = 35

BDRRefPricFile BDRRefPricFile [0..%] Contains instruments reference prices equities.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier string Ticker that identifies a stock traded on a stock exchange. The

Ticker Symbol is a short and convenient way of identifying a stock.
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minLength = 1
string . . . . . .
1.3 Securityldentification Sctyld [1..1] Max35Text maxLength = 35 Slngle numerc code used to identify the instrument in the B3
: _ trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the 1ISO 10383 standard "Codes for exchanges and market
15 MarketldentifierCode MktidrCd [1.1] MICIdentifier string identifications". This tag is optional and if no Securities Exchange
’ " pattern = [A-Z0-9]{4,4} is provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.6 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} prefix representing the country of issue, followed by the national
! security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.7 Asset Asst [0..1] Max30Text m_axLength_— 30 CNI. ICF, CCM. PETR etc Y
minLength = 1
AciveOrtistoricc. | decima
1.8 ReferencePrice RefPric [1..1] - totalDigits = 20 Provides reference price.
urrencyAnd2Deci fracti >
ractionDigits = 2
malAmount

StructuredOperationAdjustmentPriceFile

[ INDEX_| Message Item Mult. | DataType | Data Type Details | Descripton |
StructuredOperationA . . " . . .
1.0 djustmentPrice StrdOprnAdjstmntPric [0..%] | + Contains the settlement prices of structured operation.
1.1 ReportDate RptDt [1..1] | ISODate date Reference date of the information.
string . . o .
12 TickerSymbol TekrSymb [1.1] | Tickeridentifier maxLength = 35 Ticker that identifies a stock tr.aded ona s.tock.egchange. The Ticker
: _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . . )
13 Securityldentification Sctyld [1.1] | Max35Text maxLength = 35 Smgle numeric code used to identify the instrument in the B3 trading
; _ environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] | Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
- - string identifications". This tag is optional and if no Securities Exchange is
1.5 MarketldentifierCode MktldrCd (1..1] | MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
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International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for

Strin Standardisation (ISO). The ISIN is composed of a 2-character prefix

1.6 ISIN ISIN 0..1] | ISINIdentifier 9 _ representing the country of issue, followed by the national security
attern = [A-Z0-9]{12,12}

P -~ ' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.

1.7 ExpirationDate XprtnDt [1..1] | ISODate date This attribute is the maturity date of the instrument.
RestrictedBVMFActi .

. . veOrHistoricCurrenc deC|m.aI' .

1.8 AdjustedQuote AdjstdQt [0..1] yAnd12DecimalAmo totalDigits = 28 Adjusted quote.
unt fractionDigits = 12
RestrictedBVMFACcti decimal

1.9 AdjustedQuoteTax AdjstdQtTax [0..1] veOrHlstorl(_:Currenc totalDigits = 28 Adjusted quote.
yAnd12DecimalAmo . -
unt fractionDigits = 12

. L string
1.10 ﬁgjustedQuotesnuatl AdjstdQtStin [0..1] | Max1Text maxLength = 1 Adjusted quote situation.
minLength = 1

RestrictedBVMFACcti decimal

1.11 EerewousAdjustedQuo PrvsAdjstdQt [0..1] Vigg:géfgﬁ:{;\?g totalDigits = 28 Previous day’s session adjusted quote.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti decimal

1.12 E}?;’;OUSAdJUStedQUO PrvsAdjstdQtTax [0..1] VZ%lesézgggxgg totalDigits = 28 Previous day’s session adjusted quote.
ﬁnt fractionDigits = 12

. . string
1.13 Eergi\gjoaiisoﬁdjustedQuo PrvsAdjstdQtStin [0..1] | Max1Text maxLength = 1 Previous day’s session adjusted quote situation.
minLength = 1
RestrictedBVMFACcti .
L decimal

1.14 VariationPoints VartnPts [0..1] Vigg:';gg';g;&%‘g totalDigits = 28 Variation in points.
znt fractionDigits = 12
RestrictedBVMFACcti decimal

. veOrHistoricCurrenc R .

1.15 EquivalentValue EqvtVval [0..1] And12DecimalAmo totalDigits = 28 Equivalence value.
znt fractionDigits = 12
RestrictedBVMFACcti decimal

1.16 szt AdjstdValCitrct [0..1] veOrHlstorlt;Currenc totalDigits = 28 Adjusted value per contract in BRL.

ct yAnd12DecimalAmo . -

unt fractionDigits = 12
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ETFTradeFiIe

INDEX | Message ten _DataType Details_______

ETFTrade  ETFTrad [0 *] Equity — EFT.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string g g - g
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 Ulchees that identifies a stock tr_aded el s_tock_exchange. The Ticker
; _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
. L string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n ; - environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
RestrictedBVMFACcti .
e decimal
; ; : veOrHistoricCurrenc A . .
1.6 FirstPrice FrstPric [0..1] yAnd12DecimalAmo totaII_Dlglt§ = 2§ Opening price of the day.
fractionDigits = 12
unt
RestrictedBVMFActi .
e decimal
1.7 MinimumPrice MinPric [0..1] veOrHistoricCurrenc totalDigits = 28 Minimum price.
yAnd12DecimalAmo . C T
fractionDigits = 12
unt
RestrictedBVMFACcti .
veOrHistoricCurrenc atsie
1.8 MaximumPrice MaxPric [0..1] And12DecimalAmo totalDigits = 28 Maximum price.
y fractionDigits = 12
unt
RestrictedBVMFACcti .
; . veOrHistoricCurrenc deC|m‘a|‘ . .
19 LastPrice LastPric [0..1] ; totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo - o
fractionDigits = 12
unt
OscillationPercenta RestrictedBVMFActi | decimal
1.10 e OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
RestrictedBVMF5Act .
iveOrHistoricCurrenc decimal
1.11 IndexValue IndxVal [1..1] And2DecimalAmou totalDigits = 20 Index value.
?\t fractionDigits = 2
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RestrictedBVMFACcti decimal
1.12 TradeAveragePrice | TradAvrgPric [0..1] VSRR totalDigits = 28 Trade average price.
yAnd12DecimalAmo - o
fractionDigits = 12
unt
RestrictedBVMF5Act .
PreviousDayClosing . iveOrHistoricCurrenc demm‘all ) . .
1.13 . PrvsDayClsgPric [1..1] ; totalDigits = 20 Previous day closing price.
Price yAnd2DecimalAmou - c o
nt fractionDigits = 2

TradelnformationFiIe

| INDEX | Message Item INDEX Message ltem Data Type Details

Tradelnformation TradInf [0..*] ' Contains trade information. |
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
: ; - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mfa\xLength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . . .
1.3 Securityldentification | Sctyld [1..1] Max35Text maxLength = 35 tShlg%leS ?rigiirlcfésﬁfnwgﬁm code used to identify the instrument in
minLength = 1 9 '
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications”. This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn = [A-20-9K{12,12} representing the country of issue, followed by the national security
P B ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
- | FSTHETBINAS | goimal -
1.7 FirstPrice FrstPric [0..1] And12DecimalAmo totalDigits = 28 Opening price of the day.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti .
- ; A veOrHistoricCurrenc demm_a I. - .
1.8 MinimumPrice MinPric [0..1] And12DecimalAmo totalDigits = 28 Minimum price.
ﬁnt fractionDigits = 12
. . . RestrictedBVMFActi | decimal . }
1.9 MaximumPrice MaxPric [0..1] veOrHistoricCurrenc | totalDigits = 28 Maximum price.
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yAnd12DecimalAmo | fractionDigits = 12
unt
RESHHCTINEAT | decina
1.10 TradeAveragePrice TradAvrgPric [0..1] - totalDigits = 28 Trade average price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFACcti .
veOrHistoricCurrenc decimal
1.11 LastPrice LastPric [0..1] - totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . oo
unt fractionDigits = 12
ATt RestrictedBVMFActi | decimal
1.12 SSC'"‘"‘“°"Per°emaQ OscnPctg [0.1] | veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
ntity fractionDigits = 2
RestrictedBVMF2Act | decimal
1.13 TradeQuantity TradQty [0..1] iveAndODecimalQua | fractionDigits = 0 Trade quantity.
ntity totalDigits = 28
ExternalMarketData
1.14 Ma_rl_(etD_ataStreamId MktDataStrmld [0..1] Streamldentification | string The identifier or name of the price stream.
entification Code
RestrictedBVMF4Act .
NationalFinancialVol . iveOrHistoricCurrenc deumal - ; :
1.15 NtlFinVol [0..1] . fractionDigits = 8 Financial volume traded on the day (BRL).
ume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act ;
1.16 Il TR S IntIFinVol [0..1] WEOT BT CELITELE ?rgf:lt?:)illji its =8 Financial volume traded on the day (USD)
: alVolume - yAnd8DecimalAmou . g_ o y :
nt totalDigits = 28
; . RestrictedBVMFActi | decimal
1.17 Flnanglallnstrument FinInstrmQty [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of financial instruments traded.
Quantity . - v o
ntity fractionDigits = 8
RestrictedBVMFACcti .
S S veOrHistoricCurrenc deumg I. A
1.18 BestBidPrice BestBidPric [0..1] . totalDigits = 28 Best bid price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFACcti decimal
1.19 BestAskPrice BestAskPric [0..1] veOrHlstorlgCurrenc totalDigits = 28 Best ask price.
yAnd12DecimalAmo e
unt fractionDigits = 12
ReqularTransactions RestrictedBVMF2Act | decimal
1.20 guie RglrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Regular number of transactions.
Quantity : et
ntity totalDigits = 28
RestrictedBVMF4Act decimal
121 NationalRegularVolu NtIRglrVol [0..1] |veOrH|sto_r|cCurrenc fractionDigits = 8 Regular traded volume (BRL) - After Market.
me yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act decimal
1.22 IniameaE] e Er IntIRgIrVol [0..1] |veOrH|sto.r|cCurrenc fractionDigits = 8 Regular traded volume (UDS) - After Market.
Volume yAnd8DecimalAmou EoRet
nt totalDigits = 28
1.23 MaximumTradeLimit | MaxTradLmt [0..1] RestrictedBVMFActi | decimal Maximum trade limit.
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veOrHistoricCurrenc | totalDigits = 28
yAnd12DecimalAmo | fractionDigits = 12
unt
. e, | seana R
1.24 MinimumTradeLimit MinTradLmt [0..1] And12DecimalAmo totalDigits = 28 Minimum trade limit.
ﬁnt fractionDigits = 12
RestrictedBVMFActi | decimal
1.25 Openlinterest Opnlntrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
RestrictedBVMF2Act | decimal
1.26 il\éﬂr;gigﬂlaﬂransact NonRgIrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Non regular number of transactions.
Y ntity totalDigits = 28
ReqularTradedContr RestrictedBVMFActi | decimal
1.27 actg RglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Regular traded contracts.
ntity fractionDigits = 8
RestrictedBVMFActi | decimal
1.28 l(;lﬁtr::cigularTradedC NonRglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Non regular traded contracts.
ntity fractionDigits = 8
RestrictedBVMF4Act .
NationalNonRegular iveOrHistoricCurrenc dec'mal .
1.29 NtINonRglrVol [0..1] . fractionDigits = 8 Non regular traded volume (BRL) - After Market.
Volume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act ;
1.30 Iz Rl IntiNonRglIrVol [0..1] WEOT BT CELITELE ?rgf:lt?:)illji its =8 Non regular traded volume (USD) - After Market
: ularVolume 9 - yAnd8DecimalAmou . g_ o 9 :
nt totalDigits = 28

IndexesTradeInformatlonFlle

| INDEX_| Message Item | Data Type Data Type Details

1.0 :ggexesTradelnformat IndxsTradInf [0..%] Contains trade information.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . i .
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 UIEE) that letilies Gl tr.aded ona s.tock.e)gchange. The Ticker
: _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . . .
13 Securityldentification Sctyld [1.1] Max35Text maxLength = 35 Single num_erlcSln_gIe numeric code used to identify the instrument in
: _ the B3 trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
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Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
- - strin identifications". This tag is optional and if no Securities Exchange is
15 MarketidentifierCode MktldrCd (1.1] MiCldentifier patttgrn =[A-Z0-9}{4,4} provided - it is assumeg to brtje a BVMF instrument. ’
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
N string Standardi_sation (ISO). The _ISIN is composed of a 2-c_haracter p(efix
1.6 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} representing the country of issue, followed by the national security
! number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
RestrictedBVMFActiv | decimal
1.7 FirstPrice FrstPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Opening price of the day.
nd1l2DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.8 MinimumPrice MinPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Minimum price.
nd12DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.9 MaximumPrice MaxPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Maximum price.
nd1l2DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.10 TradeAveragePrice TradAvrgPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Trade average price.
nd12DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.11 LastPrice LastPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Closing price of the day.
nd12DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.12 OscillationPercentage | OscnPctg [0..1] eAnd2DecimalQuantit | totalDigits = 10 Rate of oscillation.
y fractionDigits = 2
RestrictedBVMF2Acti | decimal
1.13 TradeQuantity TradQty [0..1] veAndODecimalQuant | fractionDigits =0 Trade quantity.
ity totalDigits = 28
MarketDataStreamlde ExternaIMgr ket'DataSt . . . .
1.14 ntification MktDataStrmld [0..1] reamldentificationCod | string The identifier or name of the price stream.
e
NationalFinancialVolu _ Restric_tedBVMF4Acti decimal o ‘ ‘
1.15 me NtlFinVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Financial volume traded on the day (BRL).
And8DecimalAmount | totalDigits = 28
InternationalFinancial ) Restric_tedBVMF4Acti decir_nal - . .
1.16 Volume IntIFinVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Financial volume traded on the day (USD).
And8DecimalAmount | totalDigits = 28
FinanciallnstrumentQ _ RestrictedI_BVMFActiv_ decim_al_ _ _ o
1.17 uantity FinlnstrmQty [0..1] eAnd8DecimalQuantit | totalDigits = 28 Quantity of financial instruments traded.
y fractionDigits = 8
RestrictedBVMFActiv | decimal
1.18 BestBidPrice BestBidPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Best bid price.
nd12DecimalAmount | fractionDigits = 12

BRAZILIAN EXCHANGE AND OTC.
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RestrictedBVMFActiv | decimal
1.19 BestAskPrice BestAskPric [0..1] eOrHistoricCurrencyA | totalDigits = 28 Best ask price.
nd12DecimalAmount fractionDigits = 12
: RestrictedBVMF2Acti | decimal
1.20 gﬁgl:]Lei;rTransactlons RgIrTxsQty [0..1] veAndODecimalQuant | fractionDigits = 0 Regular number of transactions.
Y ity totalDigits = 28
NationalRegularVolu RestrictedBVMF4Acti | decimal
1.21 me 9 NtIRglrVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Regular traded volume (BRL) - After Market.
And8DecimalAmount | totalDigits = 28
: RestrictedBVMF4Acti | decimal
1.22 InternationalRegularv IntIRglrVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Regular traded volume (UDS) - After Market.
olume . et
And8DecimalAmount | totalDigits = 28
RestrictedBVMFActiv | decimal
1.23 MaximumTradeLimit MaxTradLmt [0..1] eOrHistoricCurrencyA | totalDigits = 28 Maximum trade limit.
nd12DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.24 MinimumTradeLimit MinTradLmt [0..1] eOrHistoricCurrencyA | totalDigits = 28 Minimum trade limit.
nd12DecimalAmount fractionDigits = 12
RestrictedBVMFActiv | decimal
1.25 Openinterest Opnintrst [0..1] eAnd8DecimalQuantit | totalDigits = 28 Quantity of open contracts.
y fractionDigits = 8
. RestrictedBVMF2Acti | decimal
1.26 NonReguI_arTransactl NonRgIrTxsQty [0..1] veAndODecimalQuant | fractionDigits = 0 Non regular number of transactions.
onsQuantity . e
ity totalDigits = 28
RestrictedBVMFActiv | decimal
1.27 (I;\’tzgularTradedContra RglrTraddCtrcts [0..1] eAnd8DecimalQuantit | totalDigits = 28 Regular traded contracts.
y fractionDigits = 8
RestrictedBVMFActiv | decimal
1.28 Etcr)ggggularTradedCo NonRglrTraddCtrcts [0..1] eAnd8DecimalQuantit | totalDigits = 28 Non regular traded contracts.
y fractionDigits = 8
NationalNonReqularV RestrictedBVMF4Acti | decimal
1.29 olume 9 NtINonRglrVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Non regular traded volume (BRL) - After Market.
And8DecimalAmount | totalDigits = 28
InternationalNonReau RestrictedBVMF4Acti | decimal
1.30 larVolume 9 IntiNonRglrVol [0..1] veOrHistoricCurrency | fractionDigits = 8 Non regular traded volume (USD) - After Market.
And8DecimalAmount | totalDigits = 28
TradelnformationindexFile
[ INDEX_| Message Item | Tag_ | Mult. | DataType | Data Type Details | Descripton |
1.0 Z)r(adelnformatlonlnd TradInflndx [0..7] + Trade Information Index
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o )
. . - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier gmléennggt:]h:— l35 Symbol is a short and convenient way of identifying a stock.
Securityldentificatio string Single numericSingle numeric code used to identify the instrument in
1.3 n Sctyld (1.-1] Max35Text maxLength = 35 the B3 trading environment.
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minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Quialifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
1.5 e MktldrCd (1..1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string
1.6 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength = 0
RestrictedBVMFACcti .
veOrHistoricCurrenc decimal
1.7 FirstPrice FrstPric [0..1] : totalDigits = 28 Opening price of the day.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFACcti .
o decimal
1.8 MinimumPrice MinPric [0..1] VZ%leséggfg:&?g totalDigits = 28 Minimum price.
ﬁm fractionDigits = 12
RestrictedBVMFACcti decimal
1.9 MaximumPrice MaxPric [0..1] veOrHlstorlt_:Currenc totalDigits = 28 Maximum price.
yAnd12DecimalAmo e
unt fractionDigits = 12
. . eortistoricCurene | decimal _
1.10 TradeAveragePrice | TradAvrgPric [0..1] : totalDigits = 28 Trade average price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMF5Act decimal
1.11 PrgwousDayCIosmg PrvsDayClsgPric [1..1] iveOrHistoricCurrenc totalDigits = 20 Previous Day Closing Price.
Price yAnd2DecimalAmou . T
nt fractionDigits = 2
RestrictedBVMFACcti .
. . veOrHistoricCurrenc demmfi I. . .
1.12 LastPrice LastPric [0..1] : totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . S
unt fractionDigits = 12
OscillationPercenta RestrictedBVMFActi | decimal
1.13 e OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
RestrictedBVMF5Act n
. S decimal
1.14 IndexValue IndxVal [1..1] |veOrH|stor IS totalDigits = 20 Index Value.
yAnd2DecimalAmou . >
nt fractionDigits = 2
RestrictedBVMF2Act .
iveOrHistoricCurrenc decn_nal i
1.15 SettlementValue SttimVal [0..1] ; fractionDigits = 4 Value to be settled.
yAnd4DecimalAmou A
nt totalDigits = 19
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ForwardTradelnformationindexFile

1.0 ;%r;\ga:]rdTradelnfor FwdTradInf [0..%] + Forward Trade Information
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
. . o _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string ) ! . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n . _ environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Quialifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
1.5 e MktldrCd (1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
i Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier att(grn - [A-20-9K{12,12} representing the country of issue, followed by the national security
P B ! number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
1.7 DaysToSettlement DaysToSttim [1..1] Max4Text String 4 Indicates the number of days to settlement.
RestrictedBVMFACcti .
1.8 FirstPrice FrstPric [0..1] VRO CIELTEE Sciglrlgiaglits =28 Opening price of the day.
ﬁ':tn 7R e fractionDigits = 12
RestrictedBVMFACcti .
T decimal
19 MinimumPrice MinPric [0..1] veOrHiistoricCurrenc totalDigits = 28 Minimum price.
yAnd12DecimalAmo . CL T
unt fractionDigits = 12
RestrictedBVMFACcti .
1.10 MaximumPrice MaxPric [0..1] VRO CIELTEE Scigllgiaglits =28 Maximum price
ﬁ':tn 7R e fractionDigits = 12
RESTHEIEITA | docimal
1.11 TradeAveragePrice TradAvrgPric [0..1] ; totalDigits = 28 Trade average price.
yAnd12DecimalAmo . o
unt fractionDigits = 12
RestrictedBVMFACcti .
. . veOrHistoricCurrenc demmg I. . .
1.12 LastPrice LastPric [0..1] And12DecimalAmo totalDigits = 28 Closing price of the day.
ﬁ nt fractionDigits = 12
1.13 OscillationPercenta | OscnPctg [0..1] RestrictedBVMFActi | decimal Rate of oscillation.
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ge veAnd2DecimalQua | totalDigits = 10
ntity fractionDigits = 2
RestrictedBVMF2Act | decimal
1.14 TradeQuantity TradQty [0..1] iveAndODecimalQua | fractionDigits = 0 Trade quantity.
ntity totalDigits = 28
MarketDataStream| ExternalMarketData
1.15 e MktDataStrmid [0..1] Streamldentification string The identifier or name of the price stream.
dentification Code
RestrictedBVMF4Act decimal
1.16 NI HITEEED NtlFinVol [0..1] ME I LEel e fractionDigits = 8 Financial volume traded (BRL).
lume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act )
InternationalFinanci : iveOrHistoricCurrenc decn_nal . . .
1.17 IntIFinVol [0..1] ) fractionDigits = 8 Financial volume traded (USD).
alVolume yAnd8DecimalAmou P
nt totalDigits = 28
. . RestrictedBVMFActi | decimal
1.18 (Fgllr;::tcitlallnstrument FinlnstrmQty [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of financial instruments traded.
Y ntity fractionDigits = 8
" " eoristorcCunene | decimal -
1.19 BestBidPrice BestBidPric [0..1] : totalDigits = 28 Best bid price.
yAnd12DecimalAmo . ST
unt fractionDigits = 12
ReSTCBITAST | dooma
1.20 BestAskPrice BestAskPric [0..1] - totalDigits = 28 Best ask price.
yAnd12DecimalAmo . s
unt fractionDigits = 12
: RestrictedBVMF2Act | decimal
121 RegulafTransactlon RglrTxsQty [0..1] iveAndODecimalQua | fractionDigits =0 Regular number of transactions.
sQuantity - A
ntity totalDigits = 28
RestrictedBVMF4Act .
NationalRegularVol iveOrHistoricCurrenc demmal -
1.22 NtIRglrVol [0..1] . fractionDigits = 8 Regular traded volume (BRL) - After Market.
ume yAnd8DecimalAmou LS
nt totalDigits = 28
RestrictedBVMF4Act decimal
1.23 InternationalRegular IntIRgIrVol [0..1] iveOrHistoricCurrenc fractionDigits = 8 Regular traded volume (USD) - After Market.
Volume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMFACcti decimal
1.24 {\/IaX|mumTradeL|m| MaxTradLmt [0..1] Vigg:';éﬂgg:&?g totalDigits = 28 Maximum trade limit.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti .
- - . veOrHistoricCurrenc demm_al_ - o
1.25 MinimumTradeLimit | MinTradLmt [0..1] - totalDigits = 28 Minimum trade limit.
yAnd12DecimalAmo . o
unt fractionDigits = 12
RestrictedBVMFActi | decimal
1.26 Openlnterest Opnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
1.27 NonRegularTransac | NonRgIrTxsQty [0..1] RestrictedBVMF2Act | decimal Non regular number of transactions.
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tionsQuantity iveAndODecimalQua | fractionDigits =0
ntity totalDigits = 28
RestrictedBVMFActi | decimal
1.28 gec%sularTradedCont RglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Regular traded contracts.
ntity fractionDigits = 8
NonReaularTraded RestrictedBVMFActi | decimal
1.29 g NonRglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Non regular traded contracts.
Contracts . . -
ntity fractionDigits = 8
RestrictedBVMF4Act decimal
1.30 NI (NI REET Y7 NtINonRglrVol [0..1] ME I LEel e fractionDigits = 8 Non regular traded volume (BRL) - After Market.
Volume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act .
InternationalNonRe iveOrHistoricCurrenc decimal
1.31 IntiNonRglIrVol [0..1] ) fractionDigits = 8 Non regular traded volume (USD) - After Market.
gularVolume yAnd8DecimalAmou A
nt totalDigits = 28
EODPriceFile
| INDEX | Message ltem | INCEX | Message lem III Data Type Details | Descripion |
EODPrice EODPric [0..4] End of Day Price
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string ) . o )
. . - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n ) _ environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
- Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn - [A-20-9){12,12} representing the country of issue, followed by the national security
P B ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
. | Veortistorccurrend. | decimal .
1.7 FirstPrice FrstPric [0..1] : totalDigits = 28 Opening price of the day.
yAnd12DecimalAmo . o
unt fractionDigits = 12
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RestrictedBVMFACcti decimal
1.8 MinimumPrice MinPric [0..1] Vigﬂfggf.ﬁ:{ﬂg totalDigits = 28 Minimum price.
z nt fractionDigits = 12
RestrictedBVMFACcti .
; : " veOrHistoricCurrenc deC|m‘aI‘ . .
1.9 MaximumPrice MaxPric [0..1] ; totalDigits = 28 Maximum price.
yAnd12DecimalAmo . o
unt fractionDigits = 12
RestrictedBVMFACcti .
. . veOrHistoricCurrenc deC|m.aI' .
1.10 TradeAveragePrice | TradAvrgPric [0..1] : totalDigits = 28 Trade average price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFACcti .
; : veOrHistoricCurrenc deC|m‘aI‘ . .
1.11 LastPrice LastPric [0..1] ; totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . o
unt fractionDigits = 12
OscillationPercenta RestrictedBVMFActi | decimal
1.12 e OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
RestrictedBVMF2Act | decimal
1.13 TradeQuantity TradQty [0..1] iveAndODecimalQua | fractionDigits = 0 Trade quantity.
ntity totalDigits = 28
ExternalMarketData
1.14 Marl@thtaStreaml MktDataStrmld [0..1] Streamldentification | string The identifier or name of the price stream.
dentification Code
RestrictedBVMF4Act decimal
1.15 NationalFinancialVo NtlFinVol [0..1] |veOrH|sto_r|cCurrenc fractionDigits = 8 Financial volume traded (BRL).
lume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act decimal
1.16 I M R IntIFinVol [0..1] |veOrH|sto_r IS fractionDigits = 8 Financial volume traded (USD).
alVolume yAnd8DecimalAmou A
nt totalDigits = 28
Financiallnstrument RestrictedBVMFActi | decimal
1.17 : FinInstrmQty [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of financial instruments traded.
Quantity - - o
ntity fractionDigits = 8
RestrictedBVMFACcti .
S S veOrHistoricCurrenc demm_al_ L
1.18 BestBidPrice BestBidPric [0..1] And12DecimalAmo totalDigits = 28 Best bid price.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti .
e decimal
1.19 BestAskPrice BestAskPric [0..1] veOrHistoricCurrenc totalDigits = 28 Best ask price.
yAnd12DecimalAmo : ST
unt fractionDigits = 12
ReqularTransaction RestrictedBVMF2Act | decimal
1.20 ngantit RglrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Regular number of transactions.
Y ntity totalDigits = 28
NationalRegularVol RestrictedBVMF4Act | decimal
121 ume 9 NtIRglrVol [0..1] iveOrHistoricCurrenc | fractionDigits = 8 Traded volume (BRL) - After Market.
yAnd8DecimalAmou | totalDigits = 28
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nt
RestrictedBVMF4Act decimal
1.22 InternationalRegular IntIRglrVol [0..1] veOrHistoricCurrenc fractionDigits = 8 Traded volume (USD) - After Market.
Volume yAnd8DecimalAmou i
nt totalDigits = 28
RestrictedBVMFACcti decimal
1.23 MaximumTradeLimi MaxTradLmt [0..1] veOrHlstorlt_:Currenc totalDigits = 28 Maximum trade limit.
t yAnd12DecimalAmo . C
unt fractionDigits = 12
- . eortistorcCurens | decimal . _
1.24 MinimumTradeLimit | MinTradLmt [0..1] : totalDigits = 28 Minimum trade limit.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFActi | decimal
1.25 Openinterest Opnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
RestrictedBVMF2Act | decimal
1.26 tl\ilg:sl'\(’;?:rl]%ﬂransac NonRgIrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Non regular number of transactions.
ty ntity totalDigits = 28
RestrictedBVMFActi | decimal
1.27 gi?:IarTradedCont RglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Regular traded contracts.
ntity fractionDigits = 8
RestrictedBVMFActi | decimal
1.28 (N:onReguIarTraded NonRglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Non regular traded contracts.
ontracts ; - e
ntity fractionDigits = 8
RestrictedBVMF4Act .
NationalNonRegular iveOrHistoricCurrenc decn_nal .
1.29 NtINonRglrVol [0..1] p fractionDigits = 8 Non regular traded volume (BRL) - After Market.
Volume yAnd8DecimalAmou A
nt totalDigits = 28
RestrictedBVMF4Act decimal
1.30 I NEmRe IntiNonRglrVol [0..1] lveOrHlstorlcCurrenc fractionDigits = 8 Non regular traded volume (USD) - After Market.
gularVolume yAnd8DecimalAmou P
nt totalDigits = 28

IndexesEODPriceFile

S 7 O 1 T "Data Type Details Descripton

1.0 LndexesEODPnceFll IndxsEODPricFile [0..%] End of Day Price Indexes.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string " . e .
) ) - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Smgle numeric code used to identify the instrument in the B3 trading
n : _ environment.
minLength = 1
. string - " " o =] s (750
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
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minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
i Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn - [A-20-9}{12,12} representing the country of issue, followed by the national security
P ! number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
RestrictedBVMFActi .
e decimal
1.7 FirstPrice FrstPric [0..1] veOrHistoricCurrenc totalDigits = 28 Opening price of the day.
yAnd12DecimalAmo . C T
unt fractionDigits = 12
RestrictedBVMFACcti 8
A decimal
1.8 MinimumPrice MinPric [0..1] VZS;T';;%L?g:&?g totalDigits = 28 Minimum price.
ﬁnt fractionDigits = 12
RestrictedBVMFActi .
e decimal
19 MaximumPrice MaxPric [0..1] veOrHistoricCurrenc totalDigits = 28 Maximum price.
yAnd12DecimalAmo . C T
unt fractionDigits = 12
_ _ eortistorcCurens | decimal _
1.10 TradeAveragePrice | TradAvrgPric [0..1] " totalDigits = 28 Trade average price.
yAnd12DecimalAmo - S
unt fractionDigits = 12
RestrictedBVMFACcti .
e decimal
111 LastPrice LastPric [0..1] veOrHiistoricCurrenc totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . CL T
unt fractionDigits = 12
OscillationPercenta RestrictedBVMFActi | decimal
1.12 e OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
RestrictedBVMF2Act | decimal
1.13 TradeQuantity TradQty [0..1] iveAndODecimalQua | fractionDigits = 0 Trade quantity.
ntity totalDigits = 28
MarketDataStreaml| e EN SDEE
1.14 D MktDataStrmld [0..1] Streamldentification | string The identifier or name of the price stream.
dentification Code
RestrictedBVMF4Act decimal
1.15 NationalFinancialVo NtIFinVol [0..1] |veOrH|stor|cCurrenc fractionDigits = 8 Financial volume traded (BRL).
lume yAnd8DecimalAmou Lo
nt totalDigits = 28
InternationalEinanci RestrictedBVMF4Act | decimal
1.16 alVolume IntIFinVol [0..1] iveOrHistoricCurrenc | fractionDigits = 8 Financial volume traded (USD).
yAnd8DecimalAmou | totalDigits = 28

BRAZILIAN EXCHANGE AND OTC.

B3.COM.BR




UP2DATA TAXONOMY CATALOG

3
Bl =
[ BALCAO

nt
Financiallnstrument RestrictedBVMFActi | decimal
1.17 : FinlnstrmQty [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of financial instruments traded.
Quantity - : o
ntity fractionDigits = 8
RestrictedBVMFACcti g
A decimal
118 | BestBidPrice BestBidPric [p.y | VeOrtistoricCurenc g pigits = 2 Best bid price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFACcti .
. . veOrHistoricCurrenc demmlall .
1.19 BestAskPrice BestAskPric [0..1] - totalDigits = 28 Best ask price.
yAnd12DecimalAmo - C T
unt fractionDigits = 12
g RestrictedBVMF2Act | decimal
1.20 Eggglr?tﬁrransactlon RglrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Regular number of transactions.
y ntity totalDigits = 28
RestrictedBVMF4Act decimal
NationalRegularVol iveOrHistoricCurrenc : P
1.21 ume NtIRglrVol [0..1] yAnd8DecimalAmou fI‘aCtIOlnl‘:)Igl_tS =8 Traded volume (BRL) - After Market.
nt totalDigits = 28
RestrictedBVMF4Act decimal
InternationalRegular iveOrHistoricCurrenc . A
1.22 Volume IntIRgIrVol [0..1] yAndsDecimalAmou fractlo'nl_Dlgl_ts =8 Traded volume (USD) - After Market.
nt totalDigits = 28
RestrictedBVMFACcti decimal
MaximumTradeLimi veOrHistoricCurrenc P ’ S
1.23 t MaxTradLmt [0..1] yAnd12DecimalAmo totall_)lglt§ = 2? Maximum trade limit.
unt fractionDigits = 12
T FSTECBNEASE | decma e
1.24 MinimumTradeLimit | MinTradLmt [0..1] A totalDigits = 28 Minimum trade limit.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMFActi | decimal
1.25 Openlnterest Opnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
NonReqularTransac RestrictedBVMF2Act | decimal
1.26 ) gua NonRgIrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Non regular number of transactions.
tionsQuantity . A
ntity totalDigits = 28
RestrictedBVMFActi | decimal
1.27 gec?:larTradedCont RglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Regular traded contracts.
ntity fractionDigits = 8
RestrictedBVMFActi | decimal
1.28 IC\I:onReguIarTraded NonRglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Non regular traded contracts.
ontracts ; i iy
ntity fractionDigits = 8
RestrictedBVMF4Act .
NationalNonRegular iveOrHistoricCurrenc decnpal -
1.29 NtINonRglrVol [0..1] - fractionDigits = 8 Non regular traded volume (BRL) - After Market.
Volume yAnd8DecimalAmou Lo O
nt totalDigits = 28
InternationalNonRe RestrictedBVMF4Activ | decimal
1.30 IntiNonRglrVol [0..1] eOrHistoricCurrencyA | fractionDigits = 8 Non regular traded volume (USD) - After Market.
gularVolume . S
nd8DecimalAmount totalDigits = 28
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CashMarketPositionFiIe

INDEX | Message e Data Type Details

CashMarketPosition | CshMktPos [O. *] ' Cash market open positions. open positions.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier ﬁigggength - 35 Ticker that identifies a stock tr_aded ona s_tock_e>§change. The Ticker
: N minLength = 1 Symbol is a short and convenient way of identifying a stock.
13 Securityldentificatio Sctyld [1.1] Max35Text rsntgzﬁength - 35 Single numeric code used to identify the instrument in the B3 trading
) n " minLength = 1 environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} representing the country of issue, followed by the national security
’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.7 Asset Asst [1..1] Max30Text mia;]tLeennggtthh_—fO CNI, ICF, CCM. PETR etc.
decimal
1.8 BalanceQuantity BalQty [1..1] DecimalNumber fractionDigits = 17 Total quantity of financial instruments of the balance.
totalDigits = 18
. | veortistorcCurenc | decmal |
19 TradeAveragePrice | TradAvrgPric [0..1] yAnd12DecimalAmo totall_)lglts =28 Trade average price.
unt fractionDigits = 12
A factor that indicates the number of stocks that make up the price.
. . . . The order price is displayed based on the price factor, e.g., if price
i PITEElReE) el REs 1] ot it factor is 1, the order price refers to 1 stock. If the price factor is 1000,
the order price represents the price of 1000 stocks.
decimal
1.11 BalanceValue BalVal [1..1] DecimalNumber fractionDigits = 17 Provides the total position value.
totalDigits = 18
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OpenPositionFiIe

o Vessage o S I T =i Data Type Details

OpenPosition OpnPos [O. *] ' Contains open positons. open positions.
11 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier fr:gzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
: y y N . 9 _ Symbol is a short and convenient way of identifying a stock.
minLength =1
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 S|ng|e numeric code used to identify the instrument in the B3 trading
n . _ environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications”. This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier maxLength = 4 representing the country of issue, followed by the national security
minLength = 1 number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL, CNI,
1.7 Asset Asst (1..1] | Max30Text pattern = [A-Z0-9}{12,12} ICF, CCM, PETR etc.
Code of contract expiration.
This attribute has two types of format:
Format: MYY
decimal M = Month Code
1.8 ExpirationCode XprtnCd [1..1] Max4Text totalDigits = 28 Y = Year Code
fractionDigits = 8
Format: MYOA
where:
M = Month Code
Y = Year Code
O = Option Code
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A = Alphanumeric Sequence Code

st

ty

fractionDigits = 8

RestrictedBVMFACctiv | string
1.9 Openinterest Opnlntrst [0..1] eAnd8DecimalQuanti | maxLength = 30 Quantity of open contracts.
ty minLength = 1
- RestrictedBVMFActiv | decimal
1.10 VN EO) Sl S VartnOpnlintrst [0..1] eAnd8DecimalQuanti | totalDigits = 28 Variation in the number of open contracts from one day to the next.

IndexesOpenPositionFiIe

| INDEX | Message tem | Tag | Mult__| Data Type Data Type Details

1.0 :]ndexesOpenPosmo IndxsOpnPos [0..%] Contains open posmons
11 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSvmb [1.1] Tickerldentifier frtlgzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
: y y : mi nLeng%h =_1 Symbol is a short and convenient way of identifying a stock.
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n minLength = 1 environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications”. This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier maxLength = 4 representing the country of issue, followed by the national security
minLength = 1 number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL, CNI,
L7 Asset Asst (1.1 | Max30Text pattern = [A-Z0-9]{12,12} ICF, CCM, PETR etc.
o decimal Code of contract expiration.
1.8 ExpirationCode XprtnCd [1..1] Max4Text totalDigits = 28
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fractionDigits = 8

This attribute has two types of format:

Format: MYY
M = Month Code
Y = Year Code

Format: MYOA

where:

M = Month Code

Y = Year Code

O = Option Code

A = Alphanumeric Sequence Code

st

ty

fractionDigits = 8

RestrictedBVMFACctiv | string
1.9 Openinterest Opnintrst [0..1] eAnd8DecimalQuanti | maxLength = 30 Quantity of open contracts.
ty minLength = 1
o RestrictedBVMFActiv | decimal
1.10 VETEL SO XS VartnOpnlintrst [0..1] eAnd8DecimalQuanti | totalDigits = 28 Variation in the number of open contracts from one day to the next.

ForwardOpenPositionFile

1.0 Erc])nNardOpenPosm FwdOpnPos [0..7] + Forward Open Positions
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier rsgrellzgength =35 Uiiel th_at Ialziiles < sitoice tr_aded ona s_tock_exchange. The Ticker
; _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text fntgzﬁength - 35 Single numeric code used to identify the instrument in the B3 trading
n : _ environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string
1.6 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification of the stock e.g.: ON, PN.
minLength = 1
string
1.7 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
1.8 ISIN ISIN [0..1] ISINIdentifier string International Securities Identification Number (ISIN). A numbering
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pattern = [A-Z0-9]{12,12} system designed by the United Nation's International Organisation for
Standardisation (ISO). The ISIN is composed of a 2-character prefix
representing the country of issue, followed by the national security
number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.9 Asset Asst [1..1] Max30Text m_axLength_— 30 CNI. ICF, CCM. PETR etc.
minLength = 1
RestrictedBVMFActi | decimal
1.10 Openlnterest Opnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
decimal
1.11 CurrentQuantity CurQty [1..1] DecimalNumber fractionDigits = 17 Current quantity.
totalDigits = 18
RestrictedBVMF2Act "
iveOrHistoricCurrenc Bzl
1.12 ForwardPrice FwdPric [1..1] ] fractionDigits = 4 Price of the forward contract.
yAnd4DecimalAmou i
nt totalDigits = 19

SecuritiesLendingPositionFile

1.0 cs)sei(t:il;rrlltlesLendmgP SctiesLndgPos [0..7] + Securities Lending Position
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier igzgength =35 'Sl'icker that identifies a stock tr.aded SE s.tock.egchange. The Ticker
: _ ymbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text ;tg?(gength - 35 Single numeric code used to identify the instrument in the B3 trading
n ; - environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Quialifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod o string identifications". This tag is optional and if no Securities Exchange is
L5 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attern = [A-Z0-9{12,12} representing the country of issue, followed by the national security
P ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
1.7 Asset Asst [1..1] Max30Text string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
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maxLength = 30 CNI, ICF, CCM, PETR etc.
minLength = 1
Distribution code of the instrument
L o Code that identifies the asset version.
1.8 liD(;sntrlbutlonldentlflca Dstrbtnld [1..1] int int The pair "ISIN" + "Distribution Identification" is required for instruments
that have a depositary, such as stocks and gold. There is no
distribution for derivatives.
. . decimal
1.9 CoveredQuantity CvrdQty [0..1] RestrictedFINDecim fractionDigits = 14 Provides the covered quantity.
alNumber A
totalDigits = 14
TotalBlockedPositio RestrictedFINDecim deC".“a' - . "
1.10 " TtIBlckdPos [0..1] alNumber fractionDigits = 14 Provides the total blocked positions.
totalDigits = 14
. . decimal
1.11 UncoveredQuantity | UcvrdQty [0..1] RestrictedFINDecim fractionDigits = 14 Provides the uncovered quantity.
alNumber A
totalDigits = 14
. . decimal
1.12 TotalPosition TtIPos [0..1] RESHTEE0H D EE fractionDigits = 14 Provides the total positions.
alNumber Lo
totalDigits = 14
RestrictedBVMFActi | decimal
1.13 BorrowerQuantity BrrwrQty [1..1] veAnd6DecimalQua | totalDigits = 19 Provides the quantity of borrower clients.
ntity fractionDigits = 6
RestrictedBVMFActi | decimal
1.14 LenderQuantity LndrQty [1..1] veAnd6DecimalQua | totalDigits = 19 Provides the quantity of lender clients.
ntity fractionDigits = 6

PortfolioCompositionFile

R N R 1 "Data Type Details Descripton

1.0 rl?ortfolloComposmo PrtfiCmpn [0..%] Contais the Portfolio Composition
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string " . " .
) ) o _ Ticker that identifies a stock traded on a stock exchange. The Ticker
Lz TickerSymbol TekrSymb [1-1] Tickerldentifier mngength_— 2 Symbol is a short and convenient way of identifying a stock.
minLength = 1
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.3 ISIN ISIN [1..1] ISINIdentifier attegrn - [A-Z0-9]{12,12} representing the country of issue, followed by the national security
P - ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string
1.4 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
string
15 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code of stock specification e.g.: ON, PN.
minLength = 1
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decimal
1.6 TheorticalQuantity ThrlQty [1..1] DecimalNumber fractionDigits = 17 Instrument theortical quantity
totalDigits = 18
RestrictedBVMFACcti .
veOrHistoricCurrenc decimal
1.7 LastPrice LastPric [0..1] - totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo - C T
fractionDigits = 12
unt
. . . The Economic Value is the multiplication of the theoretical quantity
1.8 EconomicValue EcncVal [1..1] int int (ThertQuant) by the closing price (LastPric).
19 StockParticipationP StockPricptnPct [1.1] int int _<f0nt color= ‘#262_62_6 >This flelc_i contains the fluctuations by individual
ercent instruments in defining the total index.</font>
StockPerIndexFlle
| INDEx Message Item III Data Type Details | Descripion |
StockPerIndex StockPerlndx [0..%] Contains the Stock per Index
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
string
1.3 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
string
1.4 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification ofthe stock e.g.: ON, PN.
minLength = 1
string . . e )
15 TickerSymbol TckrSymb [1.1] Tickerldentifier maxLength = 35 Ticker that identifies a stock tr_aded ona s_,tock.exchange. The Ticker
. _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
string
1.6 AssetDescription AsstDesc [1..9] Max100Text maxLength = 100 Commodity description.
minLength = 0
VolatilitySurfaceFile
INCEX ||| Data Type Details | Descripion |
VolatilitySurface VoltlySrfc [0..4] Volatility Surface
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . .
1.2 Asset Asst [0..1] Max30Text maxLength = 30 é?\lsletl ce;l's:s%:cl;a'\tﬂede}/(\;lth the security, such as DOL, BGI, OZ1, WDL,
minLength = 1 ' ’ T
1.3 AssetDescription AsstDesc [1..%] Max100Text string Commodity description.
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maxLength = 100
minLength =0
string . . . . . . :
14 Securityldentification | Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
: _ environment.
minLength = 1
string
15 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod o string identifications". This tag is optional and if no Securities Exchange is
B8 e Al (1..1] lEHE Tz pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
Specifies whether it is a Call option (right to purchase a specific
1.7 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
Expiration code of a Futures or an Option.
E.g:
If Futures: MYY:
string M : Month Code
1.8 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4 WS el Gl e e Al o vz )
e = 0 If Option: MYOA:
M: Month Code,
Y: Year Code,
O: Option Type
A: Alphanumeric Sequence
. . . Provides the number of business days, considering the date of the
1.9 WorkingDays WrkgDays (1.-1] int int trading session until the date of contract expiration (inclusive).
. . Provides the number of calendar days, considering the date of the
i CelamiEnnEyE Clibeys 1] Il i trading session until the date of contract expiration (inclusive).
RestrictedBVMFACcti decimal
1.11 DeltaValue DiltaVval [0..1] veOrHlstorllcCurrenc fractionDigits = 7 Delta value.
yAnd7DecimalAmou A
nt totalDigits = 19
decimal
1.12 VolatilityValue VoltlyVal [0..1] DecimalNumber fractionDigits = 17 Implied volatility.
totalDigits = 18
StructuredOperationinstrumentFile
| INDEX_| Message Item | Tag | Mult._ | DataType | Data Type Details | Descripion |
1.0 ﬁgﬁﬁ;fg?peraﬂon StrdOprninstrm [0..4] + This file contains the Structured Operation Instrument.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Ticker that identifies a stock traded on a stock exchange. The Ticker

B3.COM.BR
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maxLength = 35
minLength = 1

Symbol is a short and convenient way of identifying a stock.

1.3

Securityldentification

Sctyld

[1.1]

Max35Text

string
maxLength = 35
minLength = 1

Single numeric code used to identify the instrument in the B3 trading
environment.

1.4

SecuritySource

SctySrc

[1..1]

Max35Text

string
maxLength = 35
minLength = 1

Qualifier of the instrument. Valid value for this field is “8”.

15

MarketldentifierCod
e

MktldrCd

(1.1

MICldentifier

string
pattern = [A-Z0-9]{4,4}

Market Identifier Code. Identification of the exchange as stipulated in
the 1ISO 10383 standard "Codes for exchanges and market
identifications". This tag is optional and if no Securities Exchange is
provided - it is assumed to be a BVMF instrument.

Default Value = “BVMF”.

(SecurityExchange)

1.6

Asset

Asst

[1.1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

1.1

Max100Text

string
maxLength = 100
minLength = 0

Commodity description.

1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the post
trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external is ExternalSegmentCode in the file
ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

(1.1

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)

B3.COM.BR
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17 - Auction
20 - Odd Lot
30 - Equity Forward
70 - Equity Call
80 - Equity Put
This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external is ExternalMarketCode
string Description of Security in the Trade Structure system, e.g., Opgao
1.10 Description Desc [1..1] Max100Text maxLength = 100 sobre acao, Opc¢ao sobre indice, Ouro, Futuro de Dolar, Swap
minLength = 0 Cambial, Rolagem de Soja, FWD Points DOL and so on.
A Security Category represents the third level of market classification
in the post trade process.
. ExternalSecurityCat | . This field requires an external code list. These codes and values
L1l SecurityCategory SctyCtgy (0..1] egoryCode ¢ int weremade ig external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external is ExternalSecurityCategoryCode in the file
ExternalCodeLists_BVMF.xIs
1.12 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
Code of contract expiration.
This attribute has two types of formast:
Format: MYY
) M = Month Code
o string Y = Year Code
1.13 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4
minLength = 1 Format; MYOAwhere:
M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
1.14 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.15 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.16 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} representing the country of issue, followed by the national security
! number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string
1.17 CFICode CFICd [0..1] Max6Text minLength = 1 Code that classifies the instrument.
maxLength = 6
1.18 ContractMultiplier CtrctMltplr [0..1] DecimalNumber decimal Is the ratio between the contract size and the trading reference

B3.COM.BR
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fractionDigits = 17
totalDigits = 18

quantity. For Instance, Cattle is a 330 arrobas contract, but trade price
refers to 1 arroba, so the multiplier is 330. Dollar contracts are 50000
USD but the price refers to 1000 USD, so the multiplier is 50.

For contracts traded in rate instead of price, this attribute represents
the ratio between target points and contract size

1.19

AllocationRoundLot

AllcnRndLot

[0..1]

int

int

Pre-defined lot size for allocation purposes.

1.20

TradingCurrency

TradgCcy

[1..1]

ExternalActiveOrHist
oricCurrencyCode

string
length =3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external file is in ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs

121

ValueTypeCode

ValTpCd

1.1

ExternalValueTypeC
ode

int

Code that defines the type of value of instrument, e.g.,price or rate.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external file is in ExternalValueTypeCode
ExternalCodeLists BVMF.xls

1.22

RolloverBasePriceC
ode

RIvrBasePricCd

[0..1]

ExternalRolloverBas
ePriceCode

int

Code that defines the base price to calculate the full value of the
strategy.

For SecurityCategory equal to "ROLLOVER", it indicates which price
is used as base price for the most liquid leg.

If SecurityClassification not equal to "ROLLOVER?", field contents is
irrelevant.

Rollover is the process whereby a financial instrument is reinvested at
maturity.

For example:

1- Last Price

2- Settlement price

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external file is in ExternalRolloverBasePriceCode
ExternalCodeLists_BVMF.xIs

1.23

OpeningFuturePositi
onDay

OpngFutrPosDay

[0.1]

int

int

Days to open futures position.

For SecurityClassification "Forward Points", it indicates the the
number of days between the strategy trade and the opening futures
position, e.g., 0, 1, 2.

1.24

SideTypeCodel

SdTpCd1

[0..1]

SidelCode

string

Code that indicates, when buying a strategy, whether the leg of the
strategy instrument must be bought or sold.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external file is in ExternalSideTypeCode
ExternalCodelLists_BVMF.xls

56
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UnderlvinaTickers string Identification underlying instrument (Ticker Symbol). Ticker that
1.25 ying Y UndrlygTckrSymb1 [0..1] Tickerldentifier maxLength = 35 identifies a stock traded on a stock exchange. The Ticker Symbol is a
mboll . _ . ) o
minLength = 1 short and convenient way of identifying a stock.
Code that indicates, when buying a strategy, whether the leg of the
strategy instrument must be bought or sold.
This field requires a list of external code. These codes and values
1.26 SideTypeCode2 SdTpCd2 [0..1] SidelCode string were made in external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates. In
this case the external file is in ExternalSideTypeCode
ExternalCodeLists_BVMF.xls
UnderlvinaTickerS string Identification underlying instrument (Ticker Symbol). Ticker that
1.27 ying y UndrlygTckrSymb2 [0..1] Tickerldentifier maxLength = 35 identifies a stock traded on a stock exchange. The Ticker Symbol is a
mbol2 . - h . o
minLength = 1 short and convenient way of identifying a stock.
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