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INFORMAÇÃO PÚBLICA – PUBLIC INFORMATION 

Futures and Options Contracts Referenced to Interest Rates 

Contract Code Tick Size 

Contract Code Tick Size 

One-Day Interbank Deposit Rate Futures DI1 0.001 for the 1st to 3rd maturity month; 

0.005 for other maturities 

Trade at Settlement of DI Futures DIT 0.001 from 1st to 36th maturity month 

Call and Put Options on DI Futures D11 / D12 / D13 / D14 0.01 

Call and Put Options on DI Index IDI 0.01 

One-Day Repo Rate Futures (OC1) backed by Federal Public Securities OC1 0.001 for 1st to 3rd month; 0.005 for 4th 

to 12th month; 0.01 for others 

FRA Structured Operation on DI1 (PU Neutral) DIF 0.001 for 1st to 3rd month; 0.005 for 

others 

DI1 Slope Structured Operation (DV01 Neutral) DII 0.001 for 1st to 3rd month; 0.005 for 

others 
FX Coupon Futures DDI 0.001 

FRA Structured Operation on FX Coupon FRC 0.01 

FX Swap with Periodic Adjustment SCC 0.001 

US Treasury Note Futures T10 0.001 

FRA Structured Operation on OC1 FX Coupon FRO 0.01 

FX Swap on OC1 Repo Rate SCS 0.001 

FX Coupon Futures on OC1 Repo Rate DCO 0.001 

Slope Structured Operation on FRC (DV01 Neutral) FRI 0.01 

FRA Structured Operation on FRC (PU Neutral) FRF 0.01 

Mexican Interest Rate Futures (TIIE) TIE 0.005 

US Interest Rate Futures (SOFR) SFR 0.005 

 

Futures and Options Contracts Referenced to Exchange Rates 

Contract Code Tick Size 

USD per EUR Exchange Rate Futures EUP 0.05 

 BRL/USD Futures DOL 0.5 

Mini BRL/USD Futures WDO 0.5 

Structured Operation of FX Coupon and USD Futures DOD 0.01 

Structured Operation of FX Coupon and Mini USD Futures WDD 0.01 

Structured Rolling of Mini USD Futures WD1 0.01 

Structured Operation of USD Futures and Spot USD (Matched USD) CSD2 0.1 

BRL/EUR Futures EUR 0.1 

Mini BRL/EUR Futures WEU 0.1 

BRL/AUD Futures AUD 0.1 

BRL/CAD Futures CAD 0.1 

BRL/NZD Futures NZD 0.1 

BRL/CHF Futures CHF 0.1 

BRL/JPY Futures JPY 0.1 

BRL/CNY Futures CNY 0.1 

BRL/GBP Futures GBP 0.1 

BRL/TRY Futures TRY 0.1 

BRL/CLP Futures CLP 0.1 

BRL/MXN Futures MXN 0.1 

BRL/ZAR Futures ZAR 0.1 

Structured Operation of Forward Points with USD Futures FRP0 / FRP1 0.1 

Forward Points Futures with Mini USD Futures (USD/BRL WMR FX Rate) FRW 0.1 

Structured Rolling of USD Futures DR1 0.001 

Call and Put Options on BRL/USD Futures DOL 0.001 

Structured Rolling of Foreign Currency Futures vs USD AF1 1 

Structured Rolling of Foreign Currency Futures vs USD AU1 0.1 

Structured Rolling of Foreign Currency Futures vs USD CA1 0.1 

Structured Rolling of Foreign Currency Futures vs USD CH1 50 

Structured Rolling of Foreign Currency Futures vs USD CN1 0.5 

Structured Rolling of Foreign Currency Futures vs USD EU1 0.1 

Structured Rolling of Foreign Currency Futures vs USD GB1 0.1 

Structured Rolling of Foreign Currency Futures vs USD JA1 10 

Structured Rolling of Foreign Currency Futures vs USD ME1 1 

Structured Rolling of Foreign Currency Futures vs USD NO1 1 

Structured Rolling of Foreign Currency Futures vs USD NZ1 0.1 

Structured Rolling of Foreign Currency Futures vs USD RU1 10 

Structured Rolling of Foreign Currency Futures vs USD SE1 1 

Structured Rolling of Foreign Currency Futures vs USD SW1 0.1 

Structured Rolling of Foreign Currency Futures vs USD TU1 0.5 

Structured Rolling of Foreign Currency Futures vs USD AR1 0.1 
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Futures and Options Contracts Referenced to Inflation Index and Inflation Coupon 

Contract Code Tick Size 

IPCA Coupon Futures DAP 0.005 

FRA Structured Operation on DAP (PU Neutral) DAF 0.005 

Slope Structured Operation on DAP (DV01 Neutral) DAI 0.005 

IPCA Index Futures IAP 0.001 

 

 

Futures and Options Contracts Referenced to Crypto 

Contract Code Tick Size 

Bitcoin Futures (in BRL) BIT 20 

Bitcoin Rolling (in BRL) B1T 1 

Ether Futures (in USD) ETR 0.10 

Ether Rolling (in USD) ER1 0.01 

Solana Futures (in USD) SOL 0.01 

Solana Rolling (in USD) SL1 0.001 

 

Futures and Options Contracts Referenced to Indexes 

Contract Code Tick Size 

Ibovespa Futures IND 5 

Small Cap Futures SML 0.10 

Small Cap Rolling SM1 0.01 

Mini Ibovespa Futures WIN 5 

Ibovespa Rolling IR1 1 

Mini Ibovespa Rolling WI1 1 

S&P BSE SENSEX Index Futures BSE 1 

MICEX Index Futures MIX 1 

Hang Seng Index Futures HSI 1 

FTSE/JSE Top40 Index Futures JSE 1 

S&P 500 Index Futures ISP 0.25 

Call and Put Options on S&P 500 Futures ISP 0.25 

S&P 500 Rolling RSP 0.05 

Brazil-50 Index Futures BRI 1 

IFIX Futures XFI 0.1 

IFIX Rolling XR1 0.1 

S&P/B3 Bovespa VIX Index Future 

 

VIX 0,01 

S&P/B3 Bovespa VIX Index Rollover 

 

VX1 0,01 

Micro Ibovespa B3+ Index Futures MBR 0.05 

Micro Ibovespa B3+ Rolling MB1 0.01 

 
Futures and Options Contracts Referenced to Commodities 

Contract Code Tick Size 

Gold Futures (Cash Settlement) GLD 0.25 

Call and Put Options on Gold Futures GLD 0.05 

Gold Rolling GL1 0.25 

Arabica Coffee 4/5 Futures ICF 0.05 

Call and Put Options on Arabica Coffee Futures ICF 0.01 

Arabica Coffee Rolling CR1 0.01 

Robusta Coffee Futures CNL 0.01 

Call and Put Options on Robusta Coffee Futures CNL 0.01 

Robusta Coffee Rolling CL1 0.01 

Live Cattle Futures (Cash Settlement) BGI 0.05 

Call and Put Options on Live Cattle Futures BGI 0.01 

Live Cattle Rolling BR1 0.01 

Hydrated Ethanol Futures (Cash Settlement) ETH 0.5 

Call and Put Options on Ethanol Futures ETH 0.01 

Ethanol Rolling ET1 0.5 

Corn Futures (Cash Settlement) CCM 0.01 

Call and Put Options on Corn Futures CCM 0.01 

Corn Rolling MR1 0.01 

Soybean Futures (Cash Settlement via CME Mini Soybean Futures Price) SJC 0.01 

Options on CME Soybean Futures SJC 0.01 

Soybean Rolling SC1 0.01 

 


