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INFORMAÇÃO PÚBLICA – PUBLIC INFORMATION 

As of 06/09/2025, new parameters will come into force for the time interval for 
recalculating the weighted average price of operations for the auction tunnels by 
average price for the groups specified below. 

For the other groups and goods that have the active average price tunnel, the 15-second 

time parameter for recalculating the weighted average price of the operations is 

maintained. 

See how the new parameters for Derivatives were: 

  Mid-Price Auction - Derivatives 

Commodity Group Current parameter  
 

New parameter  
 

BGI K1 15s 60s 
BGI K2 15s 5m 
BR1 K4 15s 60s 
BR1 K5 15s 5m 
BRI B4 15s 5m 
CCM M3 15s 60s 
CCM M4 15s 5m 
CL1 G4 15s 5m 
CL1 G5 15s 5m 
CL1 G6 15s 5m 
CNL G1 15s 5m 
CNL G2 15s 5m 
CNL G3 15s 5m 
CR1 L4 15s 5m 

Revision of the Time Parameters for Recalculating the 
Average Price of Auction Tunnels by Average Price for 
Futures. 

Intended for segment participants: Listed 

Abstract: The new parameters for the time interval for recalculating the weighted 
average price of operations for auction tunnels by average price for the specified groups 
will be effective as of 06/09/2025. 
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CR1 L5 15s 5m 
CR1 L6 15s 5m 
DAP P4 15s 5m 
DAP P6 15s 5m 
DDI E2 15s 5m 
DDI E3 15s 5m 
DDI F1 15s 5m 
DI1 D3 15s 60s 
DOL C2 15s 5m 
DOL C6 15s 5m 
DR1 C8 15s 5m 
DR1 C9 15s 5m 
ETH H1 15s 5m 
ETH H2 15s 5m 
ETH H4 15s 5m 
ETH H5 15s 5m 
FRC R1 15s 5m 
FRC R2 15s 5m 
FRI F9 15s 5m 
FRP C3 15s 5m 
FRP C4 15s 5m 
Future of Action A6 15s 5m 
Future of Action A7 15s 5m 
ICF L1 15s 5m 
ICF L2 15s 5m 
ICF L3 15s 5m 
IND B2 15s 5m 
IND B6 15s 5m 
Foreign Indices Q9 15s 5m 
IR1 R7 15s 5m 
IR1 R8 15s 5m 
Currencies in reais O1 15s 5m 
Currencies in reais O4 15s 5m 
Dollar currencies O5 15s 5m 
Dollar currencies O6 15s 5m 
MR1 M6 15s 60s 
MR1 M7 15s 5m 
Fut Scrolling. Share A8 15s 5m 
Fut Scrolling. Share A9 15s 5m 
Rollover Dollar Coins U7 15s 5m 
RSP R4 15s 60s 
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RSP R5 15s 5m 
SC1 N8 15s 5m 
SC1 N9 15s 5m 
SJC N6 15s 5m 
SJC N7 15s 5m 
SM1 U2 15s 5m 
SML U1 15s 5m 
SO1 N3 15s 5m 
SO1 N4 15s 5m 
SOY N1 15s 5m 
SOY L2 15s 5m 
T10 O2 15s 5m 
WD1 Z5 15s 5m 
WD1 Z6 15s 5m 
WDO W8 15s 5m 
WDO W9 15s 5m 
WEU W5 15s 5m 
WI1 Z2 15s 5m 
WI1 Z3 15s 5m 
WIN W6 15s 5m 
WIN W7 15s 5m 
WS1 S5 15s 60s 
WS1 S6 15s 5m 
XFI I6 15s 5m 

 

See how the new parameters for Equities were: 

 

 Mid-Price Auction - Equities 

Group 
Current 

parameter  
 

New 
parameter 

  
Assets Trading in the Market More Non-Indices 15s 5m 
Unsponsored and Non-Index BDRs 15s 60s 
Other Indices 15s 60s 
Other Roles 15s 60s 
FINAM/FINOR 15s 5m 
Non-index real estate funds 15s 60s 
Over-the-Counter Market - Other Papers 15s 5m 
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Definitions of auctions and trading tunnels are available in the Manual of Trading 

Operating Procedures and in the B3 Trading Regulations, on the B3 website.  

 

For more information, please contact our call centers.  

Central – Operations Service 

+55 11 2565-5022 

negociacao@b3.com.br 
 

Central – Negotiation Support 

+55 11 2565-5021 
suporteanegociacao@b3.com.br 

 

B3 S.A. – Brasil, Bolsa, Balcão 

 

 

 

https://www.b3.com.br/pt_br/regulacao/estrutura-normativa/regulamentos-e-manuais/negociacao.htm
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