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CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS LINHA DO TEMPO

FUTURO DE CUPOM DE IPCA (DAP)

Estoque* (Mil contratos) ADV (Contratos)

26.618
742
671
i i i T T |

ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20 ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20

* Ultimo dia util do més de referéncia B3.COM.BR



CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS LINHA DO TEMPO

FUTURO DE U.S. TREASURY NOTES DE 10 ANOS (T10)

Estoque™ (Contratos) ADV (Contratos)

ﬂiﬂﬂ”ﬂ Ml

ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20 ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20

* Ultimo dia util do més de referéncia

B3.COM.BR



CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS LINHA DO TEMPO

OPCOES DE DOLAR*

Estoque** (Contratos)

B Regular B Mini

1.006.918

686.908

909.667
829.206

872.538

jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20

ago-19 set-19

ADV (Contratos)

W Regular ® Mini

49.396
39.074

19.792

ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20

* Ta,manho do mini contrato ajustado B3.COM.BR
** Ultimo dia util do més de referéncia



. BRASIL
CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS  LINHA DO TEMPQ [B] EyTeT e

FUTURO DE MOEDAS*

Estoque (Contratos) ADV (Contratos)
16.484

™

ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20 ago-19 set-19 out-19 nov-19 dez-19 jan-20 fev-20 mar-20 abr-20 mai-20 jun-20 jul-20

* Langado em dez/18 B3.COM.BR

** ltimo dia Gtil do més de referéncia



~ BRASIL
CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS  LINHA DO TEMPQ [B] Baeho

FUTUROS DE JUROS
ADV YTD Open Interest *
Ativo (# contratos) (# contratos)
(Cod. BBG) 2019 2020 YoY 2019 2020 YoY
Cupom IPCA (WL) 12.973 16.907 30% 533.317 659.976 24%
U.S. Treasury Notes de 10 anos (Ol) 274 471 72% 1.950 3.065 57%

* Ultimo dia do més de referéncia B3.COM.BR
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FUTUROS DE MOEDAS (CONTRA DOLAR)

Ativo ADV YTD Open Interest *
(céd. BBG) (# contratos) (# contratos)

2019 2020 YoY 2019 2020 YoY
Futuro de Coroa Norueguesa (USD) 13,28 272,43 1952% 203 4.428 2081%
Futuro de Coroa Sueca (USD)** 0,00 32,15 N/A 0 481 N/A
Futuro de Délar Australiano (USD) 548,00 3087,32 463% 9.011 30.060 234%
Futuro de Ddlar Canadense (USD) 156,92 1365,06 770% 3.133 19.149 511%
Futuro de Ddlar da Nova Zelandia (USD)** 17,14 62,82 267% 0 1.045 N/A
Futuro de Euro (USD) 1098,03 2936,21 167% 21.446 35.675 66%
Futuro de Franco Suigo (USD) 97,40 110,64 14% 1.726 1.378 -20%
Futuro de luan Chinés (USD) 220,03 320,48 46% 4.035 2.860 -29%
Futuro de Libra Esterlina (USD) 158,48 800,29 405% 3.051 2.185 -28%
Futuro de Lira Turca (USD)** 7,33 497,00 6684% 205 506 147%
Futuro de Peso Chileno (USD)** 15,81 103,09 552% 280 319 14%
Futuro de Peso Mexicano (USD) 281,64 1014,36 260% 1.675 6.645 297%
Futuro de Rande da Africa do Sul (USD) 77,15 684,47 787% 1.553 4.042 160%
Futuro de Rublo Russo (USD)** 1,22 54,59 4366% 0 12 N/A
Futuro de Yen Japonés (USD) 669,47 1044,34 56% 16.476 12.261 -26%
* Ultimo dia do més de referéncia B3.COM.BR

** Operacg0Oes iniciadas ap0s fevereiro de 2019



% BRASIL
CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS  LINHA DO TEMPQ [B] Baeho

FUTUROS DE MOEDAS (CONTRA REAL)

Ativo ADV YTD Open Interest *
(Céd. BBG) (# contratos) (# contratos)

2019 2020 YoY 2019 2020 YoY
Futuro de Délar Australiano (BRL) 293,01 94,05 -68% 4.333 48 -99%
Futuro de Délar Canadense (BRL) 567,19 28,68 -95% 3.892 6 -100%
Futuro de Délar da Nova Zelandia (BRL) 21,26 1,75 -92% 28 2 -93%
Futuro de Franco Sui¢o (BRL) 55,17 32,59 -41% 583 298 -49%
Futuro de luan Chinés (BRL) 0,00 0,00 N/A 0 0 N/A
Futuro de Libra Esterlina (BRL) 479,95 16,46 -97% 500 97 -81%
Futuro de Lira Turca (BRL) 12,93 42,04 225% 0 4 N/A
Futuro de Peso Argentino (BRL) 0,00 0,00 N/A 175 0 -100%
Futuro de Peso Chileno (BRL) 41,15 4,55 -89% 317 103 -68%
Futuro de Peso Mexicano (BRL) 235,32 119,16 -49% 1.148 860 -25%
Futuro de Rande da Africa do Sul (BRL) 66,35 22,37 -66% 509 0 -100%
Futuro de Yen Japonés (BRL) 261,88 36,80 -86% 2.613 186 -93%
Futuro de Euro (BCE) 1143,82 325,67 -72% 21.200 5.110 -76%

* Ultimo dia do més de referéncia B3.COM.BR



. BRASIL
ESTATISTICAS PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS  LINHA DO TEMPQ [B] Baeho

« Nao ha consulta em aberto atualmente

B3.COM.BR



. . BRASIL
ESTATISTICAS  CONSULTA DE PARAMETROS PROGRAMAS ATUAIS  LINHA DO TEMPQ [B] Baeho

= Nao ha programas abertos para credenciamento atualmente

= Programas atuais com vagas disponiveis*
= Futuro de Juros (OC 047/2020 e 013-2019)
= Futuro de Moedas (OC 074-2019)
=  Opcoes de Délar (OC 056-2020)

* Para mais informag&es sobre os programas de Formador de Mercado, acesse a Pagina de Formador de Mercado no site B3. B3.COM.BR



http://www.b3.com.br/pt_br/produtos-e-servicos/negociacao/formador-de-mercado/como-funciona/programas.htm

ESTATISTICAS

CONSULTA DE PARAMETROS

FUTUROS DE JUROS

PROGRAMAS ABERTOS PARA CREDENCIAMENTO

LINHA DO TEMPQO

[B]

Obrigagoes
Ativo Formador - N2 Maximo ) Camada 1l Camada 2* Oficio |Término do .
Tipo Periodo . - : . Beneficios
(Cod. BBG) Atual - Vencimentos | Spread | Quantidade Spread Quantidade | Presenca em Tela Circular | Programa
de atuacgao . . . o
Maximo Minima Maximo Minima
02/05/2020a
14/07/2020 e 14 bps ; ;
15/07/2020a — ] ]
14/09/2020 o
15/09/2020 a
10 bps 300 - - =
Itad 14/04/2021 Jan/22 80% do periodo entre .:::;cslt rfirzatzis
IS 15/04/2021a 14 bps ) ) 10h30 as 12h, durante 60% ara o produto
Santander SU/C8/R 02 - dos dias do més com polsen go ara
Mai/23 10 bps - - sessOes de negociagdo hed ¢ lel
Ago/24 s - edge no
02/05/2020a Mai/25 10 bps 240 - - 80% do periodo entre 15h *Isencao por
30/04/2021 Ago/26 10 bps 60 = = e 16h50, durante 100% dos excesso de o‘rdens
Ago/28 15 bps 60 = = dias do més com sessdes € mensa:jgetna no
Ago/30 15b 100 = - iacs produto
Cupom de IPCA go/ ps negoclagdo 047/2020-PRE| 30/04/2021 | eRemuneracio
(W) 02/05/2020a . . o
14/07/2020 Jan/21 P 120 s Call de fechamento entre complaos f? ©
15/07/2020a 18 bos 7 bos 17h e 17h30, atuagso pars:r?;vgl‘a €
14/09/2020 P s durante um minuto e dez eRemuneracio
15/09/2020 a segundos por vencimento . .g.
8 bps 3 bps NP . varidvel definida
Mercury 14/04/2021 obrigatdrio em leil3o,
Jan/22 100 10 . de acordo com o
Modelo B 15/04/2021a durante 100% dos dias do
12 bps 5 bps N desempenho de
TMG 30/04/2021 més em que houver cada Formador de
Mai/23 8 bps 80 3 bps sessOes de negociagdo Mercado
Ago/24 8 bps 80 3 bps
02/05/2020 a Mai/25 8 bps 60 3 bps
30/04/2021 Ago/26 8 bps 50 4 bps
Ago/28 10 bps 40 4 bps 5
Ago/30 13 bps 40 5 bps
*Formadores no modelo B atuam simultaneamente nas duas camadas

Nota: A B3 podera aceitar, de acordo com seus critérios, a entrada de novos formadores de mercado para os programas em andamento

B3.COM.BR

BRASIL
BOL




ESTATISTICAS CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO

LINHA DO TEMPQO

BRASIL
BOLSA
BALCAO

[B]

FUTUROS DE JUROS

Oficio
Circular

Término do
Programa

Beneficios

o Obrigacoes

ivo a: s

) Formador Atual | N2 Maximo de FM . Quantidade Spread Presenca em

(Cod. BBG) Vencimentos . o
Minima Maximo (USS) Tela

Infinox 19"

U.S. Treasury Note 10 tad 5 30 Contratos 0,25 80% da sgssio de

Anos (Ol) negociagdo

Modal 202

013/2019 - VPC

13/dez/20

elsengdo de taxas e emolumentos para o produto
elsengdo no excesso de ordens ndo executadas
eAumento dos limites de mensageria (throttle)

eSem multa contratual. Ha apenas um aviso prévio de 30
dias

"4 dias uteis antes do 12 vencimento as obrigacées do FM passam a ser no vencimento seguinte
20 FM terd obrigagdo de atuar somente a partir do décimo dia util anterior ao primeiro vencimento do contrato

Nota: A B3 podera aceitar, de acordo com seus critérios, a entrada de novos formadores de mercado para os programas em andamento

B3.COM.BR



P ~ BRASIL
ESTATISTICAS CONSULTA DE PARAMETROS PROGRAMAS ABERTOS PARA CREDENCIAMENTO LINHA DO TEMPQO [B] EAl e

FUTUROS DE MOEDAS

N2 Maximo de Obrigacdes

. . - . Oficio Término do o
Ativo (Céd. BBG) Formador Atual . Spread Maximo Quantidade X Beneficios
FM Vencimentos o Presenga em Tela Circular Programa
(Pontos) Minima
EURUSD 1,5
Infinox Capital Limited
GBPUSD Banco MUFG 2
AUDUSD 15
NZDUSD Infinox Capital Limited 1,5
USDJPY Infinox Capital Limited 150 350 elsencdo de taxas e emolumentos
Banco MUFG para o produto
USDCAD Infinox Capital Limited 1,5 i i
Banco MUFG 15 elsengdo no excesso de ordens ndo
USDCHF Infinox Capital Limited 4 o . executadas
USDMXN Banco MUFG 5 10 40 SOﬁ:aosc(ieasng de | 074/2019-PRE 11/12/2020
USDNOK Infinox Capital Limited 20 goctag eAumento dos limites de mensageria
USDSEK Infinox Capital Limited 20 (throttle)
USDRUB 150 250
USDCNH Banco MUFG 6 eSem multa contratual. Ha apenas
USDTRY 20 um aviso prévio de 30 dias
Infinox Capital Limited
USDZAR Banco MUFG 40
USDCLP 1500
USDARS 200 100

5 dias uteis antes do 12 vencimento as obriga¢ées do FM passam a ser no vencimento seguinte

Nota: A B3 podera aceitar, de acordo com seus critérios, a entrada de novos formadores de mercado para os programas em andamento B3.COM.BR



; . BRASIL
ESTATISTICAS  CONSULTA DE PARAMETROS  PROGRAMAS ABERTOS PARA CREDENCIAMENTO LINHA DO TEMPQ [B] EyTeT e

OPCOES DE MOEDAS

. o Obrigacoes . o
Ativo N2 Maximo de . - Oficio Término do .
! Formador Atual . Quantidade Spread Maximo ) Beneficios
(Céd. BBG) FM Vencimentos o Presenga em Tela Circular Programa
Minima (R$/US$1.000)
19 5,00
Mini Op¢do de Délar
Mensal
20 5,50 e|sencdo de taxas e emolumentos para o produto
500 e|sengdo no excesso de ordens ndo executadas
Mini Opg3o de D6l Ita ez >90 80% da sessio d A dos limites d ia (throttl
ini 30 de Délar .
pS 3 6 da sessdo de 056-2020 - PRE 30/jun/21 umento dos limites de mensageria (throttle)
Semanal ) negociagdo ( ’
Optiver 30 5,50 eSem multa contratual. Ha apenas um aviso
prévio de 30 dias
19 5,50 .
e|sengdo para hedge no DOL/WDO (delta 50%)
Opgao de Doélar Regular 100
20 5,00

Nota: A B3 podera aceitar, de acordo com seus critérios, a entrada de novos formadores de mercado para os programas em andamento B3.COM.BR



. . BRASIL
ESTATISTICAS ~ CONSULTA DE PARAMETROS  PROGRAMAS ABERTOS PARA CREDENCIAMENTO PROGRAMAS ATUAIS [B] Baeho

LINHA DO TEMPO: PROGRAMAS DE FORMADOR DE MERCADO

Lista completa de Programas

Autdénomo de Cash Equities

Opcoes de Délar

Opcoes de Equities (Dezembro e Julho)
Opcoes de venda de PETR4 e VALE3 + Combo
FM de Futuro de Acdes

Ciclos de Programas

Opcoes de Délar
Opcoes de Equities
Opcoes de venda de PETR4 e VALE3 + Combo

=  Futuros de S&P 500

=  Futuro de IBrX 50 (BRI)

=  Futuro de Cupom IPCA (DAP)

=  Futuro de U.S. Treasury Notes de 10 anos (T10)

=  Futuro de Moedas

Futuros de S&P 500 =  Futuro de Cupom IPCA (DAP)
Opcoes de Equities =  Autébnomo de Cash Equities
Futuro de Moedas =  Futuro de Acbes

U.S. Treasury Notes
Futuros de IBrX 50 (BRI)

Nota: A B3 podera aceitar, de acordo com seus critérios, a entrada de novos formadores de mercado para os programas em andamento B3.COM.BR
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Em caso de duvidas, entrar em contato:

Clientes Internacionais:
EUA/Canada — José Ometo
jose.ometo@b3.com.br

11 2565 7519

Clientes Locais:

Marcos Skistymas
marcos.skistymas@b3.com.br
11 2565-5846

Europa/Asia - Sergio Gullo

sergio.gullo@b3.com.br
+44 2565 3001

B3.COM.BR
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PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE

DI x IPCA SPREAD (DAP) FUTURES

Open Interest* (Thousand contracts) ADV (Contracts)

0000l

Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20

* | ast workday of the month B3.COM.BR



PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE

10-YEAR U.S. TREASURY NOTE (T10) FUTURES

Open Interest* (Contracts) ADV (Contracts)

Tii?iiiiliiiiiiiﬁiiiﬁi @

Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20

* | ast workday of the month B3.COM.BR



PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS

TIMELINE

BRASIL
BOLSA _

OPTIONS ON U.S. DOLLAR SPOT*

5302
T
963,668
851,382

Aug-19 Sep-19 Oct-19

Open Interest** (Contracts)

m Regular m Mini

829,206

Dec-19 Jan-20 Febh-20 Mar-20 Apr-20

ADV (Contracts)

B Regular ®| Mini

115
39,991
19,792
15,091
Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20

* Mini notional is 20% of standard
** Last workday of the month

May-20

31,661

May-20

898,188

Jun-20 Jul-20

686,908

Jun-20 Jul-20

B3.COM.BR



BRASIL
PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE [B] BoreAn

FX FUTURES*
%k %k
Open Interest** (Contracts) ADV (Contracts)
HEes 16,484
119,458
48,979 | 48,472 45,841 6,000
39,678 | 38,461 F

Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Jul-20

* Launched in dec/18 B3.COM.BR

** Last workday of the month



BRASIL
PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE [B] BaeaAn

] ADV YTD Open Interest*
Underlying (# contracts) (# contracts)
ticker BBG
(ticker BBG) 2019 2020 Yov 2019 2020 YoY
DI x IPCA Spread (WLA) 12,973 16,907 30% 533,317 659,976 24%
10-Year U.S. Treasury Note (Ol) 274 471 72% 1,950 3,065 57%

B3.COM.BR

* Last workday of the month



BRASIL
PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE [B] BaeaAn

FX FUTURES (PER DOLAR)
ADV YTD Open Interest*

Underlying (# contracts) (# contracts)

(ticker BBG) 2019 2020 YoV 2019 2020 YoY
Norwegian Krone Futures (USD) 13.28 272.43 1952% 203 4,428 2081%
Swedish Krona Futures (USD)** 0.00 32.15 N/A 0 481 N/A
Australian Dollar Futures (USD) 548.00 3087.32 463% 9,011 30,060 234%
Canadian Dollar Futures (USD) 156.92 1365.06 770% 3,133 19,149 511%
New Zealand Dollar Futures (USD)** 17.14 62.82 267% 0 1,045 N/A
Euro Futures (USD) 1098.03 2936.21 167% 21,446 35,675 66%
Swiss Franc Futures (USD) 97.40 110.64 14% 1,726 1,378 -20%
Chinese Yuan Onshore (USD) 220.03 320.48 46% 4,035 2,860 -29%
Pounds Sterling Futures (USD) 158.48 800.29 405% 3,051 2,185 -28%
Turkish Lira Futures (USD) 7.33 497.00 6684% 205 506 147%
Chilean Peso Futures (USD) 15.81 103.09 552% 280 319 14%
Mexican Peso Futures (USD) 281.64 1014.36 260% 1,675 6,645 297%
South African Rand Futures (USD) 77.15 684.47 787% 1,553 4,042 160%
Russian Ruble Futures (USD)** 1.22 54.59 4366% 0 12 N/A
Japanese Yen Futures (USD) 669.47 1044.34 56% 16,476 12,261 -26%

* Last workday of the month

** Started operations after February 2019 B3.COM.BR



PARAMETERS CONSULTATION

OPEN ACCREDITATION PROGRAMS

ONGOING PROGRAMS

TIMELINE
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FX FUTURES (PER REAL)
ADV YTD Open Interest*
Underlying (# contracts) (# contracts)
(ticker BBG)
2019 2020 YoY 2019 2020 YoY
Australian Dollar Futures (BRL) 293.01 94.05 -68% 4,333 48 -99%
Canadian Dollar Futures (BRL) 567.19 28.68 -95% 3,892 6 -100%
New Zealand Dollar Futures (BRL)** 21.26 1.75 -92% 28 2 -93%
Swiss Franc Futures (BRL) 55.17 32.59 -41% 583 298 -49%
Chinese Yuan Onshore (BRL) 0.00 0.00 N/A 0 0 N/A
Pounds Sterling Futures (USD) 479.95 16.46 -97% 500 97 -81%
Turkish Lira Futures (BRL) 12.93 42.04 225% 0 4 N/A
Argentine Peso Futures (BRL) 0.00 0.00 N/A 175 0 -100%
Chilean Peso Futures (BRL) 41.15 4.55 -89% 317 103 -68%
Mexican Peso Futures (BRL) 235.32 119.16 -49% 1,148 860 -25%
South African Rand Futures (BRL) 66.35 22.37 -66% 509 0 -100%
Japanese Yen Futures (BRL) 261.88 36.80 -86% 2,613 186 -93%
Futuro de Euro (BCE) 1143.82 325.67 -72% 21,200 5,110 -76%
B3.COM.BR

* Last workday of the month



BRASIL
STATISTICS OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS TIMELINE [B] BaeaAn

= There are not current parameters for consultation

B3.COM.BR



BRASIL
STATISTICS PARAMETERS CONSULTATION ONGOING PROGRAMS TIMELINE [B] BaeaAn

= There are no open accreditation programs

= Ongoing programs with available slots*
= Interest Rate Futures (CL 047-2020 and 013-2019)
= FX Futures (CL 074-2019)
= FX Options (CL 056-2020)

* For further details about Market Maker Programs visit the Market Maker Page on B3 website. B3.COM.BR



http://www.b3.com.br/en_us/products-and-services/trading/market-maker/join-in/programs.htm

BRASIL
STATISTICS PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS TIMELINE [B] SEs

INTEREST RATE FUTURES

Obligations

i S Saun | tayerd |  layer2* | i i
U‘nderlylng Market Program accredited Period of — Layer 1 . . Layer 2 Time Presence in Circular End of Main Program
(Ticker BBG) Makers Type MMs activit Minimum | Maximum Minimum
y Quantity Spread Quantity

Maximum ) . Letter The Program Features
Trading Session
Spread

May 2 - Jul. 14, 2020 14 bps
Jul. 15 - Sep. 14, 2020 Jeny2il 20 bps - ;
Sep. 15,2020 o . eFee waiver on
, 10 bps - - 80% of 10:30am —
Apr. 14,2021 Jan/22 300 12:00 period, during 'if::e prod.uct
. Apr. 15,2021 - 60% of the month’s ee waiver on
Itati 14 bps - - ° DI1 used as hedge
Apr. 30,2021 trading sessions 8
Model A May/23 B - g eFee waiver on
Santander Aug/24 10 bps ; B 80% of 2:20pm - the excess of non-
May. 2, 2020 - Apr. May/25 10 bps 240 o - 4:50pm period, fﬁcuted orders
30,2021 Aug/26 10 bps 60 - = during every day of € i il
Aug/28 15 bps 60 - 3 the month o !
DI x IPCA Aug/30 15 bps 100 - - 047-2020- . .
Spread (DAP) > May 2 - Jul. 14, 2020 Jan/21 12 bps 120 5 bps Closing call between PRE 30/04/2021 Yi:zt;l:rir;obrlt;ons
Jul. 15 - Sep. 14, 2020 18 bps 7 bps 5:00 p.m. and 5:30 portion will be
Sep. 15,2020 — 8 bps 3 bps p.m., auctl.on activity based on the
Apr. 14,2021 of one minute ten ,
Jan/22 100 d Market Maker’s
Mercury Apr. 15,2021~ 12 bps 5 bps 10 seconds per individual
Model B Apr. 30, 2021 B p mandatory contract performance
MG May/23 8 bps 80 3 bps month during 109% eHigher
Aug/24 8 bps 80 3 bps of the days gn which messaging
May. 2, 2020 - Apr. May/25 8 bps 60 3 bps trading sessions take bandwidth limits
30,2021 Aug/26 8 bps 50 4 bps place (throttle)
Aug/28 10 bps 40 4 bps e
Aug/30 13 bps 40 5 bps

* Market makers under model B quote the two layers simultaneously

Note: B3 can accept, at its own discretion, new Market Makers after the accreditation deadline. B3.COM.BR



STATISTICS PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS

TIMELINE
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INTEREST RATE FUTURES

Circular
Letter

End of the
Program

Main Program Features

c Obligations
. urrent
Underlying Current Market Market Minimum Maximum Presence in
(Ticker BBD) Makers Makers Maturities Quantit spread (USS$) Trading
y P Session
Infinox st
U.S. T::sr‘;'("o':‘)m 10 Itat 5 30 Contracts 0,25 80%
2nd2
Modal

013/2019-VPC

Dec/13/2020

*Fee waiver on the product

eFee waiver on the excess of non-executed orders
eHigher messaging bandwidth limits (throttle)

*No contractual fine. There is a 30 days prior notice

14 business days before the 15t maturity, the obligations shall pass on to the subsequent contract month
2 MM must register orders for the second contract month only as of the tenth business day prior to the first contract month

Note: B3 can accept, at its own discretion, new Market Makers after the deadline for accreditation.

B3.COM.BR
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STATISTICS PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS TIMELINE

FX FUTURES

ot Make Obligations

er BB 0 0 g 0 ette Prosg
oread (Po Qua = =
> D
EURUSD
Infinox Capital Limited 15
GBPUSD Banco MUFG 2
AUDUSD 1,5
NZDUSD Infinox Capital Limited 1,5
Infinox Capital Limited 350
USDJPY BancchUFG 150 eFee waiver on the product
Infinox Capital Limited
USDCAD Banc:MUFG 1,5 eFee waiver on the excess of non-
USDCHF Infinox Capital Limited 15 80% da sessio d executed orders
USDMXN Banco MUFG 5 1¢ 40 00asessdode | 74/2019-PRE 11/12/2020 . . .
USDNOK Infinox Capital Limited 20 negociagao eHigher messaging bandwidth
limits (throttle
USDSEK Infinox Capital Limited 20 ( )
USDRUB 150 250 *No contractual fine. There is a 30
l:JSS[l;Frﬁc Banco MUFG 260 days prior notice
Infinox Capital Limited
USDZAR Banco MUFG 40
USDCLP 1500
USDARS 200 100

1st '5 business days before the 15t maturity, the obligations shall pass on to the subsequent contract month

Note: B3 can accept, at its own discretion, new Market Makers after the deadline for accreditation. B3.COM.BR
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STATISTICS PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS TIMELINE [B] BoreAn

FX OPTIONS
Obligations
U-nderlymg Current Market | Maximum # of - i e Sl sl Circular End of the S e e
(Ticker BBG) Makers MM Maturities . . . Letter Program
Quantity (RS$/US$1,000) | Trading Session
Ist 5.00
Mini U.S. Dollar Options
Monthly
2nd 500 550 *Fee waiver on the product
Itau | *Fee waiver on DOL/WDO used as hedge (delta 50%)
Mini U.S. Dollar Options 3 1ste 2nd 5.00 80% 056/2020-PRE June/30/2021 eFee waiver on the excess of non-executed orders
Weekly Optiver T 550 eHigher messaging bandwidth limits (throttle)
: *No contractual fine. There is a 30 days prior notice
1st 5.50
U.S. Dollar Options — ] 100
2nd 5.00

Note: B3 can accept, at its own discretion, new Market Makers after the deadline for accreditation. B3.COM.BR
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BRASIL
STATISTICS PARAMETERS CONSULTATION OPEN ACCREDITATION PROGRAMS ONGOING PROGRAMS [B] Batta

TIMELINE: MARKET MAKER PROGRAMS

All programs available

= Cash Market = S&P 500 Futures contract

= US Dollar Options = |BrX 50 Futures contract (BRI)

=  QOptions on Equities and Equity Index (Dec and July) = DI x IPCA Spread Futures Contract (DAP)

=  PUT Options on PETR4 and VALE3 + combo = Ten-Year U.S. Treasury Note Futures Contract (T10)
= Single Stock Futures = Currency Futures

Programs cycle

July 2020 December 2020 May 2021

=  US Dollar Options =  S&P 500 Futures contract = DI x IPCA Spread Futures Contract (DAP)
= QOptions on Equities and Equity Index =  QOptions on Equities =  Cash Market
=  PUT Options on PETR4 and VALE3 + combo = Currency Futures =  Single Stock Futures

= Ten-Year U.S. Treasury Note Futures Contract
(T10)

=  |BrX 50 Futures contract (BRI)

Note: B3 can accept, at its own discretion, new Market Makers after the deadline for accreditation.

B3.COM.BR
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In case of any doubts, contact:

Domestic Clients: Foreign Clients:
USA/Canada — José Ometo
jose.ometo@b3.com.br

11 2565 7519

Marcos Skistymas

marcos.skistymas@b3.com.br
11 2565-5846

Europe/Asia - Sergio Gullo
sergio.gullo@b3.com.br
+44 2565 3001

B3.COM.BR



