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Commodities Futures and Option Contracts and Spot Commodities Contracts
Contract Tick Pivot Model Fluctuation
4/5 Arabica Coffee Futures Contract ICFZ23 Yes Synthetic 0,50% 5
BGIU23 Yes Differential 0,50% 5
Cash Settled Live Cattle Futures Contract BGIV23 Yes Differential 0,50% 5
BGIX23 Yes Differential 0,50% 5
CCMX23 Yes Differential 0,25% 5
Cash Settled Corn Futures Contract CCMF24 Yes Differential 0.25% 5
Mini Soybean Futures Contract CME SJICX23 Yes D!fferent!al 0,25% D
SJCH24 Yes Differential 0,25% 10
FOB Santos (Platts) Soybean Futures Contract SOYX23 Yes Differential 0,25% 5
Exchange Rate Futures and Option Contracts
Contract Tick Pivot Fluctuation
DOLV23 Yes Differential 0,50% 5
U.S. Dollar Futures Contract DOLX23 Yes Differential 0,50% 5
- WDOV23 Yes Differential 0,50% 5
Mini U.S. Dollar Futures Contract WDOX23 Yes Differential 0.50% 5
Stock Index Futures and Option Contracts
Contract Tick Pivot Fluctuation
Ibovespa Futures Contract INDV23 Yes Synthetic 0,25% 5
Mini Ibovespa Futures Contract WINV23 Yes Synthetic 0,25% 5
S&P 500 Index Futures Contract ISPZ23 Yes Synthetic 0,25% 5
Micro S&P 500 Futures Contract WSPZ23 Yes Synthetic 0,25% 5
Brazilian Real-Denominated Interest Rate Futures and Option Contracts
Contract Tick Pivot Model Fluctuation
DI1X23
DI1Z23
DI1F24
DI1J24
DI1IN24
DI1F25
DI1J25
. DI1IN25 f
One-day Interbank Deposit Futures Contract DILF26 Yes Interpolation 1% 5
DI1IN26
DI1F27
DI1IN27
DI1F28
DI1F29
DI1F31
DI1F33
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US Dollar-Denominated Interest Rate Futures and Option Contracts

Contract Tick Pivot Fluctuation
FRCZ23
FRCF24
FRCG24
FRCH24
FRCJ24
FRCK24
FRCM24
FRCN24
FRCV24
FRCF25
FRCJ25
FRCN25 . .
Forward Rate Agreement (FRA) on ID x U.S. Dollar Spread FROV25 Yes Differential 1% 5
FRCF26
FRCJ26
FRCN26
FRCV26
FRCF27
FRCF28
FRCF29
FRCF30
FRCF31
FRCF32
FRCF33
Index and Cupom Inflation Future Contracts

Contract Tick Pivot Fluctuation
DAPV23

DAPX23
DAPZ23
DAPF24
DAPQ24
ID x IPCA Spread Futures Contract DAPK25 Yes Differential 1% 5
DAPQ26
DAPK27
DAPQ28
DAPQ30
DAPQ32

@ petermination of the tunnels available in OC 039/2017 DP
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