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B3 Market Data - Update of Specifications and
Template Files for Binary Options

Intended for segment participants: Listed.

Summary: New specification versions for Binary UMDF, FIX/FAST UMDF and Conflated
are now available.

B3 hereby informs you that the new versions for B3 Market Data specifications are now

available: Binary UMDF, FIX/FAST UMDF and Conflated.

This initiative is part of the continuous improvement to B3's trading systems and aims
to assist market participants in planning for the launch of new products and

functionalities.

It should be noted that the abovementioned products and functionalities remain

subject to regulatory approval.

The following describes the main updates to the Binary UMDF, FIX/FAST UMDF and

Conflated specifications.

1. Binary UMDF specification updates

Binary UMDF disclosures will nhow be based on the new "Schema version" 16 in
production environments. Updating the new template file version is not mandatory as
it is backwards compatible with the previous version, but it will be mandatory to use the

new functionalities.
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This update features the following:

e Inclusion of optPayoutType Enum (tag 1482) at the end of the SecurityDefinition
message to indicate a binary/vanilla option (1 - Vanilla (Default), 3 - Binary);

e New domain added to the securitySubType field (tag 762): 160 - Crypto Asset;

e Adjustment to the description of the 200-MaturityMonthYear tag to include the
day;

e The mDEnNtryPositionNo field was replaced with a 4-byte padding in all messages
(it was discontinued in version 15);

e The mDEnNtryPrevSize field (tag 37780) was added to the Order_MBO message. Is
is present only in mDUpdateAction=CHANGE and represents the previous order

quantity before the change, thus facilitating book management by price level.

The Binary UMDF specification documents — Message Reference v2.2.0, Binary UMDF —
Messaging Specification Guidelines v2.2.0 and the new template file (b3-market-data-

messages-2.2.0) can be found at UMDF Binario | B3.

2. FIX/FAST UMDF and Conflated specification updates

FIX/FAST UMDF and Conflated disclosures will now be based on a new template file.
Updating to the new template file version will be mandatory and will include the

following changes:

e Inclusion of new 1482-OptPayoutType tag to the SecurityList message (35=y) to
indicate a binary/vanilla option (1 - Vanilla (Default), 3 - Binary);

e Inclusion of new domain to the 762-SecuritySubType tag valid for 160 - Crypto
Asset derivatives; and

e Adjustment to the description of 200-MaturityMonthYear tag to include the day.
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Specifications for FIX/FAST UMDF, Conflated and the new template file can be found
at FIX/FAST UMDEF | B3 and FIX/FAST UMDF Conflated | B3.

3. Update schedule

The dates for availability in certification environments and for production entry phases

are available at B3 Tech Launches | Tradinag.

For further information, please contact our Service Center.

BS Services - Operations B3 Services — Trading Support

+55 (11) 2565-5022 +55 (11) 2565-5021

suporteanegociacao@b3.com.br

negociacao@b3.com.br

B3 S.A. - Brasil, Bolsa, Balcao

This document produces effects as of the date of its publication. Any specified time limits for validity shall apply. This free translation into English from the original version
in Portuguese is available for information purposes only, has not been reviewed by B3's legal counsel, and is therefore not legally binding. Any questions arising from this
free translation should be clarified by consulting the original version in Portuguese. In the event of any discrepancy between this free translation and the original version

in Portuguese, the original version in Portuguese shall prevail.

INFORMAGAO PUBLICA — PUBLIC INFORMATION


https://www.b3.com.br/pt_br/solucoes/plataformas/puma-trading-system/para-desenvolvedores-e-vendors/fix-fast-umdf/
https://www.b3.com.br/pt_br/solucoes/plataformas/puma-trading-system/para-desenvolvedores-e-vendors/fix-fast-umdf-conflated/
https://clientes.b3.com.br/en/w/b3-tech-launches-trading
mailto:negociacao@b3.com.br
mailto:suporteanegociacao@b3.com.br

