Exchange Rate Futures and Option Contracts 29/09/2023
Instruments Groups

Maximum
Contract or Structured . Continuous First Trade
Size per

Transaction Trading Auction

DoL (&3 2000 Yes No
Cc6 1.000 Yes No
c7 10.000 Yes Yes

DR1 c8 2000 Yes Yes
<9 1.000 Yes Yes
w3 10.000 Yes No

WwDOo w8 1.500 Yes No
el 1.500 Yes No
z4 10.000 Yes Yes

WD1 z5 2.000 Yes Yes
Z6 1.000 Yes Yes

Exchange rates - BRL Pairs 04 = Yes No

Exchange rates - BRL Pairs o1 = Yes No

Exchange rates - USD Pairs 05 = Yes No

Exchange rates - USD Pairs 06 = Yes No

WEU W5 300 Yes Yes

ERP ) 9.000 Yes Yes
c4 300 Yes Yes

CsD2 o7 2.000 Yes Yes

Rollover - USD Pairs u7 = Yes Yes
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Exchange Rate Futures and Option Contracts
Instruments Groups

Maximum Size per Order

Contract Quantity Contract Quantity
FUT ARB .
FUT AUD o1 300 AU1 u7 6.000
FUT CAD o1 300 CA1 u7 4.500
FUT CHF o1 210 CH1 u7 1.000
FUT CLP o1 300 CN1 u7 3.500
FUT CNY o1 290 EU1 u7 7.000
FUT EUR o1 300 GB1 u7 3.500
FUT GBP o1 300 JA1 u7 6.500
FUT JPY o1 240 ME1 u7 1.500
FUT MXN o1 300 NO1 u7 1.500
FUT NZD o1 300 NZ1 u7 4.500
FUT TRY o1 300 RU1 u7 500
FUT ZAR o1 300 SE1 u7 1.500
FUT ARB 04 500 SwWi1 u7 4.500
FUT AUD 04 300 TU1 u7 1.500
FUT CAD 04 300 ART1 u7 500
FUT CHF 04 220

FUT CLP 04 300

FUT CNY 04 300

FUT EUR 04 300

FUT GBP 04 300

FUT JPY 04 260

FUT MXN 04 300

FUT NZD 04 300

FUT TRY 04 300

FUT ZAR 04 300

FUT AFS 05 600

FUT ARS 05 500

FUT AUS 05 2.500

FUT CAN 05 2.000

FUT CHL 05 500

FUT CNH 05 500

FUT EUP 05 2.000

FUT GBR 05 1.500

FUT JAP 05 2.000

FUT MEX 05 600

FUT NOK 05 600

FUT NZL 05 2.000

FUT RUB 05 500

FUT SEK 05 600

FUT swi 05 2.000

FUT TUQ 05 500

FUT AFS 06 600

FUT ARS 06 500

FUT AUS 06 2.700

FUT CAN 06 2.000

FUT CHL 06 500

FUT CNH 06 500

FUT GBR 06 1.500

FUTMEX 06 600

FUT NOK 06 600

FUT RUB 06 500

FUT SEK 06 600

FUT TUQ 06 500
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Contract or
Structured
Transaction

Pre-opening

Duration of each

Exchange Rate Futures and Option Contracts

Instruments Groups

Auction parameters

Trading

Call

Duration of each

29/09/2023

Duration Critical Phase Extension . Duration Critical Phase Extension Duration of each Extension Duration Critical Phase Extension .
Extension Extension
DoL c2 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
Cc6 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes = = = =
c7 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
DR1 c8 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes - - - -
@ 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes = = = =
w3 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
wDo w8 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
w9 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes = = = =
z4 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
wD1 z5 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
Z6 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes = = = =
Exchan.g PELDe 04 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
BRL Pairs
Exchan.ge rates - o1 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes - - - -
BRL Pairs
EXCha“?e rates - 05 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
USD Pairs
EXCha“?e rates - 06 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes - - - -
USD Pairs
WEU W5 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
FRP a 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
c4 5 min 30 sec One 30 sec Yes 2 min 30 sec Two 1 min Yes = = = =
CsD2 o7 = = = = = 2 min 30 sec Two 1 min Yes = = = =
:::::ver -usb u7 5 min 30 sec One 30 sec Yes 1 min 15 sec Two 30 sec Yes = = = =
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Contract or
Structured
Transaction

Rejection (bps)

Parameters

MidPoint Type

Auction (bps)

Parameters

MidPoint Type

Trading Tunnels Parameters

Exchange Rate Futures and Option Contracts
Instruments Groups

Weighted Average Price (bps)

Parameters

MidPoint

Protection Based on Price for Auctions
(bps)

Parameters

MidPoint Ty

Protection Based on
Quantity for Auctions

Protection Based
on Concentration
for Auctions

+/-1,40 % Most Recent +/-070 % Most Recent +/-130% Last Trade Price +/-1,90 % Last Trade Price L
poL &) +/-1,40% Most Recent +/-070% Most Recent +/-130% Last Trade Price +/-1,90% Last Trade Price 100 -
6 +/-1,40 % Most Recent +/-070% Most Recent +/-130% Last Trade Price +/-1,90% Last Trade Price 100 -
c +/-2000% CLasT +/-1000 % CLAST +/-1000% Last Trade Price +/-2000% Last Trade Price 3.500 5
DR1 8 +/-1500% C-LAST +/-500 % C-LAST +/-500% Last Trade Price +/-1500% Last Trade Price 500 5
9 +/-1500 % CLasT 0 CLAST 0 Last Trade Price +/-1500% Last Trade Price 500 5
w3 +/-1,40 % Most Recent +/-070% Most Recent +/-130% Last Trade Price +/-175% Last Trade Price 4500 -
wpo ws +/-1,40 % Most Recent +/-070% Most Recent +/-130% Last Trade Price +/-1,75% Last Trade Price 100 -
w9 +/-1,40 % Most Recent +/-070% Most Recent +/-130% Last Trade Price +/-1,75% Last Trade Price 200 -
74 +/-2000% C-LAST +/-1000 % C-LAST +/-1500% Last Trade Price +/-2000% Last Trade Price 200 -
wp1 z5 +/-1500% C-LAST +/-500 % C-LAST +/-500% Last Trade Price +/-1500% Last Trade Price 500 5
26 +/-1500 % C-LAST 0 C-LAST 0 Last Trade Price +/-1500% Last Trade Price 500 5
Exchange rates - N N
BRL Pairs 04 +/- 4,00 % Most Recent +/- 1,50 % Most Recent +/- 4,00 % Last Trade Price +/- 3,00 % Last Trade Price 500 -
;:h::igr: rates - o1 +/-400% Most Recent +/-100% Most Recent +/-4,00% Last Trade Price +/-310% Last Trade Price 50 .
E’;‘;‘:?r:'am - o5 +/-200% Most Recent +/-080% Most Recent +/-300% Last Trade Price +/-300% Last Trade Price 500 .
E’;‘;‘:?r: rates - 06 +/-2,00% Most Recent +/-0,80 % Most Recent +/-2,00% Last Trade Price +/-250% Last Trade Price 500
WEU ws +/-150% Most Recent +/-050% Most Recent +/-050% Last Trade Price +/-150% Last Trade Price 50 5
. a +/-40,00 % C-LasT' +/-2000% C-LAST' +/-20,00% Last Trade Price +/-5500% Last Trade Price 2000 5
ca +/-2000% C-LasT' +/-1000% C-LAST' +/-10,00 % Last Trade Price +/-2000% Last Trade Price 500 5
csp2 o7 325 %/ +250% |  MostRecent | -1,75%/+1,00% Most Recent 5 5 5 5 5 5
Rollover - USD 1 " N . N .
Pairs u7 +/- 20,00 % C-LAST +/- 10,00 % C-LAST +/- 10,00 % Last Trade Price +/- 20,00 % Last Trade Price 3.500 -
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