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NORWEGIAN KRONE

Structured Norwegian Krone Futures Contract per U.S. Dollar Rollover Transactions

The price differential

between the
exchange rate of
Norwegian Krone

(NOK) and U.S. Dollar

(USD).

NOK per USD
1,000.00, to one
decimal place.

NO1

Automatic Registration of the Structured Norwegian Krone Futures Contract per U.S.

. Side of the . . Side of the .

First maturity or short
maturity of the NO1
transaction.

Dollar Rollover Transactions (short leg)

Price of the last executed
trade of the first maturity Identical to the
(short leg) at the moment quantity of the NO1
of registration of the transaction.
transaction.

Inverse to the
transaction of
NO1.

NOK 1,00 per USD 1,000.00.

Multiples of one contract,
with one structured rollover

. Combination of
transaction

i iti maturities.
meaning a position of one
contract at the short leg and R0 S
& NOIHxxJxx.

one contract at the
long leg.

Buy and Sell.

Automatic Registration of the Structured Norwegian Krone Futures Contract per U.S.

Second maturity or
long maturity of the
NO1 transaction

Dollar Rollover Transactions (long leg)

Price assigned to the
first maturity (short leg)
added to the NO1 price.

Identical to the
transaction of NO1.

Identical to the
guantity of the
NO1 transaction.
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SWEDISH KRONA

Structured Swedish Krona Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover Combination of
between the SEK per USD transaction .\
exchange rate of SE1 1,000.00, to one SEK 1,00 per USD 1,000.00. meaning a position of one n;j;t;:ﬂ:ss. Buy and Sell.
Swedish Krona (SEK) decimal place. contract at the short leg and SElHX)F()JX).(
and U.S. Dollar (USD). one contract at the ’
long leg.

Automatic Registration of the Structured Swedish Krona Futures Contract per U.S. Dollar Automatic Registration of the Structured Swedish Krona Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or . Price assigned to the Identical to the
. . . . Identical to the . . .
maturity of the SE1 transaction of (short leg) at the moment quantity of the SE1 long maturity of the . first maturity (short leg) quantity of the SE1
. - . . . transaction of SE1. . .
transaction. SE1. of registration of the transaction. SE1 transaction. added to the SE1 price. transaction.

transaction.
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AUSTRALIAN DOLLAR

Structured U.S Dollar Futures Contract per Australian Dollar Rollover Transactions

Underlying Trading Lot Maturity | Side of the transaction

v sice chiErenl Multlples of one contract,
with one structured rollover s
between the . Combination of
exchange rate of U.S USD per AUL transaction maturities
Dollar (%JSD) and AU1 1,000.00, to one USD 0.10 per AUD 1,000.00. meaning a position of one Exam Ie'. Buy and Sell.
. decimal place. contract at the short leg and ple:
Autralian Dollar AUIHxxJxX.
one contract at the
(AUD)
long leg.

Automatic Registration of the Structured U.S Dollar Futures Contract per Australian Dollar Automatic Registration of the Structured U.S Dollar Futures Contract per Australian
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed
First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or

Identical to the Price assigned to the Identical to the
maturity of the AU1 transaction of (short leg) at the moment quantity of the AU1 long maturity of the transaction of AUL first maturity (short leg)  quantity of the
transaction. AU1. of registration of the transaction. AU1 transaction. " added to the AU1 price. AU1 transaction.

transaction.
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CANADIAN DOLLAR

Structured Canadian Dollar Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover Combination of
between the CAD per USD transaction s
exchange rate of CAl 1,000.00, to one CAD 1,00 per USD 1,000.00. meaning a position of one n;i;l::t::?' Buy and Sell.
Canadian Dollar (CAD) decimal place. contract at the short leg and CA1HxF>:Jx;<
and U.S. Dollar (USD). one contract at the ’
long leg.

Automatic Registration of the Structured Canadian Dollar Futures Contract per U.S. Dollar Automatic Registration of the Structured Canadian Dollar Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the CA1 transaction of (short leg) at the moment quantity of the CA1 long maturity of the transaction of CAL first maturity (short leg) quantity of the CA1
transaction. CAl. of registration of the transaction. CA1 transaction. " added to the CA1 price. transaction.

transaction.

B3.COM.BR



NEW ZEALAND DOLLAR

Structured U.S Dollar Futures Contract per New Zealand Dollar Rollover Transactions

Multiples of one contract,
The price differential with one structured rollover Combination of
between the USD per NZ1 transaction .\
exchange rate of U.S. NZ1 1,000.00, to one USD 0.10 per NZD 1,000.00. meaning a position of one ";at“”t'lef' Buy and Sell
Dollar (USD) and New decimal place. contract at the short leg and Nzxfl_T:(zji;(
Zealand Dollar (NZD) one contract at the ’
long leg.

Automatic Registration of the Structured U.S Dollar Futures Contract per New Zealand
Dollar Rollover Transactions (short leg)

Automatic Registration of the Structured U.S Dollar Futures Contract per New
Zealand Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed
First maturity or short  Inverse to the trade of the first maturity

Identical to the Second maturity or

Identical to the Price assigned to the Identical to the
maturity of the NZ1 transaction of (short leg) at the moment quantity of the NZ1 long maturity of the transaction of NZ1 first maturity (short leg) quantity of the NZ1
transaction. NZ1. of registration of the transaction. NZ1 transaction. " added to the NZ1 price. transaction.

transaction.
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Structured U.S Dollar Futures Contract per Euro Rollover Transactions

Underlying Trading Lot Side of the transaction
Multiples of one contract,
The price differential with one structured rollover Combination of
between the USD per EU1 transaction maturities
exchange rate of U.S. EU1 1,000.00, to one USD 0.10 per EUR 1,000.00. meaning a position of one Exam Ie'. Buy and Sell.
Dollar (USD) and Euro decimal place. contract at the short leg and pie:
EU1HxxJxx.
(EUR) one contract at the

long leg.

Automatic Registration of the Structured U.S Dollar Futures Contract per Euro Rollover
Transactions (short leg)

Automatic Registration of the Structured U.S Dollar Futures Contract per Euro
Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed
First maturity or short  Inverse to the trade of the first maturity

Identical to the Second maturity or

Identical to the Price assigned to the Identical to the
maturity of the EU1 transaction of (short leg) at the moment quantity of the EU1 long maturity of the transaction of EU1 first maturity (short leg) quantity of the EU1
transaction. EUL. of registration of the transaction. EU1 transaction. added to the EU1 price. transaction.

transaction.
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SWISS FRANC

Structured Swiss Franc Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover Combination of
between the CHF per USD transaction e
exchange rate of SW1 1,000.00, to one CHF 1,00 per USD 1,000.00. meaning a position of one nE]i;L::t:E?' Buy and Sell.
Swiss Franc (CHF) and decimal place. contract at the short leg and SW1Hx?<Jx.x
U.S. Dollar (USD). one contract at the '
long leg.

Automatic Registration of the Structured Swiss Franc Futures Contract per U.S. Dollar Automatic Registration of the Structured Swiss Franc Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

Primeiro vencimentoou Inversaada trade of the first maturity . .. . Second maturity or . Price assigned to the Identical to the
. ~ Idéntica a quantidade . Identical to the . . .
vencimento curto da operacdo de (short leg) at the moment da operacio de SW1 long maturity of the transaction of SW1 first maturity (short leg)  quantity of the
operagdao SW1. SW1. of registration of the perac ’ SW1 transaction. " added to the SW1 price. SW1 transaction.

transaction.
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JAPANESE YEN

Structured Japanese Yen Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,
with one structured rollover

The price differential

between the JPY per USD transaction COg:;S;:;ZZ 2
exchange rate of JA1 1,000.00, to one JPY 10,00 per USD 1,000.00. meaning a position of one Exam Ie'. Buy and Sell.
Japanese Yen (JPY) decimal place. contract at the short leg and ple:

and U.S. Dollar (USD). JATHxXxXIXX.

one contract at the
long leg.

Automatic Registration of the Structured Japanese Yen Futures Contract per U.S. Dollar Automatic Registration of the Structured Japanese Yen Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the JA1 transaction of (short leg) at the moment quantity of the JA1 long maturity of the transaction of JA1 first maturity (short leg) quantity of the JA1
transaction. JAL. of registration of the transaction. JA1 transaction. " added to the JA1 price. transaction.

transaction.
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CHINESE YUAN

Structured Chinese Yuan Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Maturity | Side of the transaction

Multiples of one contract,
with one structured rollover

The price differential

between the CNH per USD transaction Combma‘tl‘on &

exchange rate of CN1 1,000.00, to one CNH 0.50 per USD 1,000.00. meaning a position of one n;i;l::t:? Buy and Sell.
Chinese Yuan (CNH) decimal place. contract at the short leg and CNleE)dx;(

and U.S. Dollar (USD). ’

one contract at the
long leg.

Automatic Registration of the Structured Chinese Yuan Futures Contract per U.S. Dollar
Rollover Transactions (short leg)

Automatic Registration of the Structured Chinese Yuan Futures Contract per U.S.
Dollar Rollover Transactions (long leg)

Side of the Side of the
Maturi ik nti Maturi : nti

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the CN1 transaction of (short leg) at the moment quantity of the CN1 long maturity of the transaction of CN1 first maturity (short leg) quantity of the
transaction CN1 of registration of the transaction. CN1 transaction " added to the CN1 price. CN1 transaction.

transaction.
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STERLING POUND

Structured U.S Dollar Futures Contract per Sterling Pound Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover

between the USD per GBP transaction Comb|na.t|'on g

exchange rate of U.S. GB1 1,000.00, to one USD 0.10 per GBP 1,000.00. meaning a position of one rréaturlt:e..& Buy and Sell.
Dollar (USD) and decimal place. contract at the short leg and G|3X1a|-r|r>]<?di;(

Sterling Pound (GBP) '

one contract at the
long leg.

Automatic Registration of the Structured U.S Dollar Futures Contract per Sterling Pound
Rollover Transactions (short leg)

Automatic Registration of the Structured U.S Dollar Futures Contract per Sterling
Pound Rollover Transactions (long leg).

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the GB1 transaction of (short leg) at the moment quantity of the GB1 long maturity of the ; first maturity (short leg)  quantity of the
. - . . . transaction of GB1.
transaction. GB1. of registration of the transaction. GB1 transaction.

added to the GB1 price. GBI transaction.
transaction.
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TURKISH LIRA

Structured Turkish Lira Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,
with one structured rollover

The price differential

between the TRY per USD transaction COg:;S;:;ZZ 2
exchange rate of TUl 1,000.00, to one TRY 0,50 per USD 1,000.00. meaning a position of one Exam Ie'. Buy and Sell.
Turksish Lira (TRY) decimal place. contract at the short leg and pie:

and U.S. Dollar (USD). TUIHxxJxx.

one contract at the
long leg.

Automatic Registration of the Structured Turkish Lira Futures Contract per U.S. Dollar Automatic Registration of the Structured Turkish Lira Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the TU1 transaction of (short leg) at the moment quantity of the TU1 long maturity of the transaction of TU1 first maturity (short leg) quantity of the TU1
transaction. TUL. of registration of the transaction. TU1 transaction. " added to the TU1 price. transaction.

transaction.
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ARGENTINIAN PESO

Structured Argentinian Peso Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

e s & Ffemeifel Multiples of one contract,
with one structured rollover o

between the ARS per USD S Combination of

h te of ities.
Z):;ei:ii?ar: Peego AR1 1,000.00, to one ARS 0.10 per USD 1,000.00. meaning a position of one r:i;l::;::? Buy and Sell.
(ARS) and U.S. Dollar decimal place. contract at the short leg and ARTHOUXX.
(USD) one contract at the

’ long leg.

Automatic Registration of the Structured Argentinian Peso Futures Contract per U.S. Dollar
Rollover Transactions (short leg)

Automatic Registration of the Structured Argentinian Peso Futures Contract per U.S.
Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the AR1 transaction of (short leg) at the moment quantity of the AR1 long maturity of the . first maturity (short leg) quantity of the AR1
. . . . . transaction of AR1.
transaction. AR1. of registration of the transaction. AR1 transaction.

added to the AR1 price. transaction.
transaction.
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CHILEAN PESO

Structured Chilean Peso Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,
with one structured rollover

The price differential

between the CLP per USD transaction Comb|na.t|'on g

exchange rate of CH1 1,000.00, to one CLP 50,00 per USD 1,000.00. meaning a position of one nE]i;L::t:E?' Buy and Sell.
Chilean Peso (CLP) decimal place. contract at the short leg and CH1HX5JX;<

and U.S. Dollar (USD). ’

one contract at the
long leg.

Automatic Registration of the Structured Chilean Peso Futures Contract per U.S. Dollar Automatic Registration of the Structured Chilean Peso Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the CH1 transaction of (short leg) at the moment quantity of the CH1 long maturity of the . first maturity (short leg)  quantity of the
. - . . . transaction of CH1.
transaction. CH1. of registration of the transaction. CH1 transaction.

added to the CH1 price. CH1 transaction.
transaction.

B3.COM.BR



MEXICAN PESO

Structured Mexican Peso Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover

between the ME1 per USD transaction Comb|na.t|'on g
exchange rate of ME1 1,000.00, to one MXN 1,00 per USD 1,000.00. meaning a position of one nE]i;L::t:E?' Buy and Sell.
Mexican Peso (MXN) decimal place. contract at the short leg and MEle?dx.x
and U.S. Dollar (USD). one contract at the '
long leg.

Automatic Registration of the Structured Mexican Peso Futures Contract per U.S. Dollar
Rollover Transactions (short leg)

Automatic Registration of the Structured Mexican Peso Futures Contract per U.S.
Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the ME1 transaction of (short leg) at the moment quantity of the ME1 long maturity of the transaction of MEL first maturity (short leg)  quantity of the
transaction. ME1. of registration of the transaction. ME1 transaction. " added to the ME1 price. MEL1 transaction.

transaction.
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SOUTH AFRICAN RAND

Structured South African Rand Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Ao —— Multiples of one contract,
with one structured rollover N

between the ZAR per USD transaction Combination of
exchange rate of ities.
Sc);uth Agfrican Rand AF1 1,000.00, to one ZAR 1,00 per USD 1,000.00. meaning a position of one néi;l:]:g:f Buy and Sell.
(ZAR) and U.S. Dollar decimal place. contract at the short leg and AFTHsouxx,
(USD) one contract at the

' long leg.

Automatic Registration of the Structured South African Rand Futures Contract per U.S.
Dollar Rollover Transactions (short leg)

Automatic Registration of the Structured South African Rand Futures Contract per
U.S. Dollar Rollover Transactions (long leg)

. Side of the . . Side of the .

Price of the last executed

First maturity or short  Inverse to the trade of the first maturity Identical to the Second maturity or Identical to the Price assigned to the Identical to the
maturity of the AF1 transaction of (short leg) at the moment quantity of the AF1 long maturity of the . first maturity (short leg) quantity of the AF1
. - . . . transaction of AF1.
transaction. AF1. of registration of the transaction. AF1 transaction.

added to the AF1 price. transaction.
transaction.
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RUSSIAN RUBLE

Structured Russian Ruble Futures Contract per U.S. Dollar Rollover Transactions

Underlying Trading Lot Side of the transaction

Multiples of one contract,

The price differential with one structured rollover

between the RUB per USD transaction Combma.tl.on of
exchange rate of RU1 1,000.00, to one RUB 10,00 per USD 1,000.00. meaning a position of one n;atunt:e.s. Buy and Sell.
Russian Ruble (RUB) decimal place. contract at the short leg and RUXfl-T(zJi;(
and U.S. Dollar (USD). one contract at the ’
long leg.

Automatic Registration of the Structured Russian Ruble Futures Contract per U.S. Dollar

- Automatic Registration of the Structured Russian Ruble Futures Contract per U.S.
Rollover Transactions (short leg) Dollar Rollover Transactions (long leg)

Price of the last executed ) ) ) )
First maturity or short  Inverse tothe trade of the first maturity ~ Identical to the Second maturityor | . ltothe  friceassignedtothe  |dentical tothe
maturity of the RUL transaction of (short leg) at the moment  quantity of the RU1 long maturity of the .~ . ofruq, firstmaturity (shortleg)  quantity of the

s eEE RU1. of registration of the oo e RU1 transaction. added to the RU1 price. RU1 transaction.
transaction.
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