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Block Trading

Solutions

Main updates
The list of assets enabled for trading in the block trade solutions and their respective

minimum lots have been updated by CVM and will come into effect from
September 2nd. See the full list here.

(from 11/27/23 to 08/27/24)
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https://www.b3.com.br/data/files/48/82/87/85/424BB810F2AB77B8AC094EA8/Block%20trading%20-%20List%20of%20assets%20and%20round%20lots.xlsx
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In both solutions (Midpoint and BBT), ~60% of the volume traded occurred for tickers from intermediate liquidity
levels (from 3 to 5), Highlight for BBT, for which 82% of the traded volume occurred for levels1to 5.

The average of traded volume per trade is higher in BBT.

Midpoint
s " 100 30 3 " 800 70
> ,8 ‘ 25 = 8 60
g c °° & C 600 y 50
o = 20 o=
g - 2> 400 “
£ 15 5 30
o 40 o
> 10 > 200 0
- I ’ i s
o 1111 o 0 0
1 2 3 45 6 7 8 1 2 3 4 5 6 7 8
mmm Traded volume @@= Number of trades Traded volume Number of trades

60% of the trades occurred between 10:00 and 14:00
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