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About the document

The purpose of this document is to introduce, the IMBARQOQO5 file layout with detailed description of its content (field
names, format and position).

Basically, IMBARQQOS file presents consolidated information about net settlement details after nonresident allocation
deadline (T+1) process on client level and it’s generated on daily basis by BM&FBOVESPA Clearing House. iMercado
participants will be able to receive this information in a standardized and consolidated way making possible to have
updated information of its client’s settlement management in several markets.

Proposal of iMercado’s File

iMercado has the purpose of standardizing the exchange of information amongst different market participants
(Custodians, Brokers, Asset Managers) Currently, the Sell-Side can exchange information with the Buy-Side in many
different ways and formats. iMercado File Module proposes to unify and provide standardized information directly from
BM&FBOVESPA Clearing House to iMercado’s participant, as can be seen in the images below.

This file contents the update net Settlement instruction details to be settle on T+2 and is send after nonresident
allocation deadline process.

Current Model:

Buy-side Sell-side
Asset A Broker X
Standardized
BrokerY messages

and files
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New model proposed by the iMercado - File Module:

1" _SI'E'p. cusiodians, assels and 2° step: brokers approve the
adminisiratos request the approval sending of information to the
of the brokers custodians, assefts and
administrators

Sell-side

w

3% shep: with the brokers approval,
BM&FBOVESPA sends the consolidated file
daily 1o the custedians, assets and

administrators

Find bellow the details that this document contains:

- Settlement Management;

IMBARQ - Unified File (2/2) Assets and Administrators

*  File will be available on
internet environment (https)
with double factor security;

*  User must login and download
: the file
— Sell-Side o CUStOINs
Post Trade Rr P
 Custodians

%, i* File will be available on
; BM&FBOVESPA internal
website, through the Secure
Client, as the other files of
the clearing

iMercado - File Module

/| ssseessese

' Daily sent file, subjected to the

File, composed by many - / T " information receiver (Custodian,
registrations, regarding information | 4 3  Asset or Administrator) and the
of: ! y ‘ i TP/DP approval.

+ Allocated Trades
« Open Positions:

* Cash W . | Flexibility on requesting only certain
« Options . i groups of registers.
* Forward i Example: (i) custodian wants to receive
* Future i only failure information; (ii) asset wants to
» Securities Lending ! i receive only information regarding

« Collateral ! allocated trades

+ Financial '

« Failure
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IMBARQOOS5 Registers’ Brief Table

Block Information Information Type

Settlement 17 Net Result Information  Contains settlement details to T+2
Management (T+1) or later
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IMBARQOOS5 Register File Layout

Find bellow each field of IMBARQOQOS File by regiter:

Header

Field Name Notes Format PIor:ittiiaol n P:;?t?clan
Register Type Fixed “00” N(02) 1 2
File Name Bellow description 19
File Code Fixed "IMBARQO005" X(09) 3 11
Participant Category Code N(03) 12 14
Participant Code Requester Participant Code N(07) 15 21
Origin Code Fixo “BVMF” X(08) 22 29
Destiny Participant Code Requester Participant Code N(15) 30 44
Moviment Number Sequential control number N(09) 45 53
Creation Date “YYYYMMDD" N(08) 54 61
Moviment Date “YYYYMMDD" N(08) 62 69
Reserve Blank space X(931) 70 1000
Trailer
Field Name Notes Format | intial | Final
Register Type Fixed “99” N(02) 1 2
File Name Bellow description 19
File Code Fixed “"IMBARQO005" X(09) 3 11
Participant Category Code N(03) 12 14
Participant Code Requester Participant Code N(07) 15 21
Origin Code Fixed “BVMF” X(08) 22 29
Destiny Participant Code Requester Participant Code N(15) 30 44
Moviment Number N(09) 45 53
Creation Date “YYYYMMDD” N(08) 54 61
o9 2| 70
Moviment Date “YYYYMMDD” N(08) 71 78
Reserve Blank space X(922) 79 1000
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Settlement Management

Register 17 - Net Result Information (T+1)

Net Result Information (T+0 Notes Format Ini_ti_al Fi|_1a_l
or later) Position | Position
Register Type Fixed "17" N(02) 1 2
Requester Participant Code X(15) 3 17
Investor Code at the Requester
Participant Code X(15) 18 32
Requested Participant Code X(09) 33 41
Investor Code at the Requested
Participant Code X(15) 42 26
Trade Id "“YYYY-MM-DD” X(10) 57 66
Settlement Date “YYYY-MM-DD” X(10) 67 76
Reference Date “YYYY-MM-DD” X(10) 77 86
Net Result Identification X(64) 87 150
Previous Net Result Identification X(64) 151 214
Sub Account Code N(10) 215 224
ISIN Code X(12) 225 236
Distribution Identification N(10) 237 246
The codes of this field can be
found at Excel
Launch Type ExternalCodelList_iMercado_ X(01) 247 247
MoéduloArquivos.xls document -
spread sheet: LaunchType
SettlementQuantity N(13)V06 248 266
AveragePrice N(23)V07 267 296
Settlement Value N(23)vV07 297 326
AcceptedQuantity N(15)V04 327 345
The codes of this field can be
found at Excel
Netting Type ExternalCodelList_iMercado_ X(01) 346 346
MéduloArquivos.xls document -
spread sheet: NettingType
Reserve Blank space X(654) 347 1000




