
Single Stock and Units Futures Contract -  Instrument Groups 29/09/2023

ABEVO 700.000

B3SAO 1.100.000

BBASO 310.000

BBDCP 500.000

CCROO 400.000

CIELO 800.000

CMIGP 600.000

COGNO 2.000.000

CSNAO 400.000

ELETO 400.000

GGBRP 400.000

HYPEO 100.000

ITSAP 600.000

ITUBP 500.000

JBSSO 300.000

LRENO 400.000

MGLUO 2.000.000

NTCOO 500.000

PCARO 200.000

PETRP 500.000

PSSAO 200.000

RENTO 200.000

SUZBO 200.000

USIMA 600.000

VALEO 300.000

VIIAO 2.000.000

WEGEO 200.000

Single Stock and 

Units Futures 

Contract

A7 10.000 Yes Yes

B3SAR 2.000.000

CCROR 400.000

CIELR 800.000

CMIGS 600.000

COGNR 2.000.000

HYPER 100.000

PCARR 200.000

PETRS 500.000

PSSAR 200.000

USIML 600.000

VALER 300.000

VIIAR 2.000.000

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover

A9 10.000 Yes Yes

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover 

Transaction

Yes Yes

Yes NoA6

A8

Single Stock and 

Units Futures 

Contract

Contract or 

Structured

Transaction

Maturity
Continuous

Trading

First Trade 

Auction
Group

Maximum

Size per

Order

#INFORMAÇÃO PÚBLICA – PUBLIC INFORMATION



Single Stock and Units Futures Contract -  Instrument Groups 29/09/2023

Single Stock and 

Units Futures 

Contract

A7

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover

A9

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover 

Transaction

A6

A8

Single Stock and 

Units Futures 

Contract

Contract or 

Structured

Transaction

Group

Duration Critical Phase Extension
Duration of each 

Extension
Random Duration Critical Phase Extension

Duration of each 

Extension
Random Duration Critical Phase Extension

Duration of each 

Extension
Random

5 min 30 sec. One 30 sec. Yes 1 min 30 sec. Two 1 min Yes 5 min 30 sec. One 1 min Yes

5 min 30 sec. One 30 sec. Yes 1 min 30 sec. Two 1 min Yes - - - - -

-

1 min Yes

5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 1 min Yes - - - -

Pre-opening Trading Call

5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 1 min Yes 5 min 30 sec. One

Auction parameters
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Single Stock and 

Units Futures 

Contract

A7

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover

A9

Single Stock and 

Units Futures 

Contract 

Structured 

Rollover 

Transaction

A6

A8

Single Stock and 

Units Futures 

Contract

Contract or 

Structured

Transaction

Group
MBA

Parameters MidPoint Type Parameters MidPoint Type Parameters MidPoint Type Parameters MidPoint Type Parameters

+/- 3 % Most Recent 
1 +/- 1,5 % Most Recent 

1 +/- 2 % Last Trade Price +/- 3 % Last Trade Price - 20.000 -

+/- 20 % CLast +/- 10 % CLast +/- 10 % Last Trade Price +/- 20 % Last Trade Price - 10000 -

R$ 0,10

- -+/- 20 % +/- 10 % Clast +/- 10 % +/- 20 % 20000

-+/-2,1 % Most Recent +/- 5,0 % +/- 12 %+/- 9,00 % 35.000Most Recent

Trading Tunnels Parameters

Rejection (bps) Auction (bps) Weighted Average Price (bps)
 Protection Based on Price for Auctions 

(bps)
 Protection 

Based on 

Quantity for 

Auctions

 Protection 

Based on 

Concentration 

for Auctions

Clast

Last Trade Price

Last Trade Price

Last Trade Price

Last Trade Price
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