3
BRASIL
BOLSA
BALCAC

(LS (o oo o [l oY IS7 o T T T T TP T P T T T TP T U TP PP PP PR PPR PPN 3
a1 o [UTor= To T PO PU PR PPPRPPOPRP 4
(0]{=1 65Tt |1 Ta o] g agFoViTo] o ] T T T OO OO O OO T TP TP T TP T O TP T P O PP TP U PSP R PPPPUPPRUPPPRPTPN 7
(0111121 o) o gaaF= o] o T PP OO P PR PPRPT PP 8
BN To L= [l (o) gaP= e o) ] LaTi =V o\ 1 PP PPPPPP 10
[aTe oY oY D = o L[ O T PSP P U PP PP PP 12
LOIN YT 1 PO T PP PU PP UPP PP 12
Lo TUT1 Y LT 0 0= 01 {1 SRR 13
INAEXESFULUrECONIIACTSINSIIUMENTFIIE ......eiiitiie ettt ookt oottt e o b et o4k h et e e st et e e 42 b et e o4k b et e e sk e et 4 42 b et e 44 s E et a4 aa s et e 44 AR b e e 44 a R et o2 aa b E e 44 4R R e e 44 4H b bt a4 ea kb et oo aa et e e e b bt e e e sbn e e e nnnn e e e s nnee s 18
FULUTEC ONITACTSINSIIUMENTFIIE ...ttt etttk h ekt e bt ook et e b et o1k et e ket 4k s e ek et ek et £k bt e1EH e £k b e 4 4E e €4k st 4 HEE e ek s e 4 4E et e b st e Ab e e e b et 4 AhH 44 be e o4 h et e nh bt e eh e e e nb bt e nh et e nb b e e nnneennne e 23
INAEXESOPLONINSIIUMENTIIIE ... ettt ettt oo bt e et e e e bt e okt et e e oa b et e o4k E et 44 as b et o442 R e e 4o 42 E b e e 44 sk et £ 4 oA R e et e 48 E s e a4 4a s e e 444 A s b e £ 44 H R e e e 4 aa b e e e o4 s e e 44 s b s e e e aa bR et oo an et e e an b bt e e e bb et e e e e e e s nne e s 28
(@] o] 110 0 TS £ (0T aT= 01 4= SRR 32
(@] o] 1Te] o (@Y o [N T1 (=2 L R U g4 1=T oL | PP PSP PO PP UPP PP 36
SWAPINSIIUMENTFIIE ...ttt e ettt e ekttt e oo h b et e oottt e o4 st et a4 as b et e e aa b et e 442 s e e e o4k E et e 4R e et 444 AR e e 4448 E et 44 a ket e 44 AR e e e 44 s b et 44 a ke £ 444 a R e et a4 s E e e o4 oaE e e 44 Ha b bt e o4 s b et e e ab et e e 4a b e e e e s bn e e e nnnne e e s nnee s 40
[ =foTo] g o] galTod [ g o [for= 1o g md 11T 1= PP PP PP PP 43
INAEXESEOD SELEMENTPIICEFIIE ... e ittt ettt ekttt e e a et e oo st e e o4k E et oo st et e e 42 b et e o4k b et o4 sk et 44 oAk s et e 48 E st a4 4a s et 444 AR b e e 44 h b et o4 4a e E e e e 4R b e e 44 4a b b e e e aa bR et e e na b e e e e e b b e e e e bbe e e e nanne e e s nne e s 44
ST 11 [T LT o1 17T 1P PP PPP PR 46
[[aTo [T R (] £t g ot =T o =] 1T T T T PP P TP PP PPP PP 47
LTy (T £=T g o=t 1ot =T 1= PP PPP PP 49
ST d et (=TT pTot=Y e oY PP UPP PR 51
o = (o L= [OOSR P U PP PP PP 52
LT (=2 LaT (o= (o] ] PP PPRR 54
REETe (=l [al (o] g g PotiTo] o] FpTo (o | L= TP PP PP P PP PP PPPPTN 56
(0= 1] 11 =g (S o ET 1 o o = PO P PP 58
(@] oTT o] Slo TS 1 i o] o 1= PSPPSR P PP UPP PP 59

1]




3
BRASIL
BOLSA
BALCAC

[[alo (o I @] o T o Y1110 o 11 PP PPPPRN 60
oL ANV (@] o= a1 R o o] o] [ PP RPN PP PRSI 62
Y Yo N 1=t =T oo [T aTe | oo Y11 To] o i[O PP UPPR TSP 63
(o] (o] [[e]0f ] gl oTo 1] 1To] o] 1 L= PP RO PP PP PP PRSI 64
[2lo gu{o][fe T o] gal o Ty [1T0]a] ad=T (@ 0T T =1 1= PR UPPPRN 65
S (e Tod =T [0 Loy L= T PP PSP RP P PPPRRPI 66
Vo] = 10V = Lo =T O T TP P PP PP OUPPPPPPPPN 66
Lo Loy IS (W[ (B = Te (@] oT=T = L [oT 1L FSy (U] 0 T=T | =SSOSR 68




3
B BRASIL
BOLSA
BALCAQ

Data on Demand Taxonomy Catalog 30/08/2018

B3
Histoérico de Revisao
Data Version ‘ Description
19/04/2018 1.0 Versdo inicial
13/07/2018 1.1 Alteragdo do layout dos arquivos (OfferSellinformationFile, OfferBuyinformationFile e TradelnformationintradayFile) para posicional.
1. Criacao do arquivo PortfolioCompositionPerQuarterFile
24/08/2018 1.2 2. Alteracdo dos campos WithdrawalDays, WorkingDays e CalendarDays para opcional nos arquivos FutureContractsinstrumentFile,
IndexesFutureContractsinstrumentFile IndexesOptioninstrumentFile e OptioninstrumentFile
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Introducéo

O objetivo deste documento é representar em forma de um catalogo as informacdes dos arquivos criados para o projeto Data on Demand.
A tabela abaixo apresenta a composicao dos canais versus o home do arquivo neste documento.

Canal Arquivo DoD

Commodities OpenPositionFile
Commodities ReferencePriceFile
Commodities FutureContractsinstrumentFile
Commodities OptioninstrumentFile
Commodities StructuredOperationlinstrumentFile
Commodities SwaplnstrumentFile
Commodities SettlementPriceFile
Commodities TradelnformationFile
Currency OpenPositionFile
Currency ReferencePriceFile
Currency FutureContractsinstrumentFile
Currency OptioninstrumentFile
Currency StructuredOperationinstrumentFile
Currency SettlementPriceFile
Currency TradelnformationFile
Curves CurveFile
Economic_Indicator EconomiclndicatorPriceFile
Equities StructuredOperationlnstrumentFile
Equities ForwardOpenPositionFile
Equities IndexesOpenPositionFile

al



B
Equities OptionOnEquitiesinstrumentFile
Equities SecuritiesLendingPositionFile
Equities BDRReferencePriceFile
Equities OptionOnEquitiesinstrumentFile
Equities IndexesReferencePriceFile
Equities EquitylnstrumentFile
Equities IndexesFutureContractsinstrumentFile
Equities IndexesOptionIinstrumentFile
Equities OptionOnEquitiesinstrumentFile
Equities IndexesEODSettlementPriceFile
Equities ETFTrade
Equities ForwardTradelnformationindexFile
Equities CashMarketPositionFile
Equities IndexesTradelnformationFile
Equities TradelnformationFile

Index PortfolioCompositionFile
Index StockPerIndexFile
Index TradelnformationFile

Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate
Interest_Rate

Interest_Rate

OpenPositionFile
ReferencePriceFile
FutureContractsinstrumentFile
OptionInstrumentFile
StructuredOperationinstrumentFile

SwaplnstrumentFile

51
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Interest_Rate SettlementPriceFile

Interest_Rate EODSettlementPriceFile

Interest_Rate TradelnformationFile
Volatility_Surface VolatilitySurfaceFile

A tabela abaixo apresenta uma breve explicacdo dos campos do Catalogo de Taxonomia Data on Demand.

Field ‘ Description
Index Este item é responsavel pela exibi¢do do indice. O campo demonstra também a hierarquia em um arquivo XML.
Message Item Este item é responsavel pela exibigdo do nome do campo por extenso.
Tag Este item é responsavel pela exibicdo do ALIAS/Abreviagdo do campo.
Mulit. Este item é responsavel pela exibi¢gdo da cardinalidade do campo e indica se é obrigatério ou opcional.
Data Type Este item é responsavel pela exibi¢cdo do tipo de dado do campo.
Data Type Details Este item é responsavel pela exibigdo da caracteristica do tipo de dado do campo.
Description Este item é responsavel pela exibigdo de uma breve descrigdo em inglés.
Descrigao Este item é responsavel pela exibicdo de uma breve descrigdo em portugués.
Posigdo Inicial Este item é o responsavel pela exibicdo da posicdo inicial do campo em um arquivo posicional.
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OfferSellInformationFile

INDEX

Message Item

Mult.

Posicéo Inicial

Data Type Details

Description

1.1

SessionDate

(1.

1]

1

Date (AAAA-MM-DD)

Session date.
This field correspond to TAG 52 (SendingTime) in the FIX base.

1.2

TickerSymbol

[L..

1]

12

String (35)

Ticker that identifies a stock traded on a stock exchange. The Ticker Symbol is a short and
convenient way of identifying a stock.
This field correspond to TAG 55 (Symbol) in the FIX base.

1.3

Side

1]

48

String (4)

Coded list to specify the side of the trade.
The valid codes are BUY| and SELL.
This field correspond to TAG 54 (Side) in the FIX base.

14

OrderSellldentification

]

53

String (15)

If CxIRejReason="Unknown order”, value is: “NONE” if cancel is done via OrigCIOrdID, or
value of the OrderID of the original cancel or modification request. Otherwise, unique
identifier for Order as assigned by B3. Uniqueness is guaranteed within a single trading
day/instrument.

This field correspond to TAG 37 (OrderID) in the FIX base.

1.5

SecondaryOrderSellld
entification

1]

69

String (15)

Exchange-generated order identifier that changes for each order modification event, or
quantity replenishment in disclosed orders.
This field correspond to TAG 198 (SecondaryOrderID) in the FIX base.

1.6

ExecutionType

1]

85

String (3)

Describes the action that triggered this specific Execution Report.
Valid values:

1- New

2 - Update

3 - Cancel

4 - Trade

5 - Reentry

6 - New Stop Price

7 - Rejected

8 - Removed

9 - Stop Price Triggered
11 - Expired

12 - Eliminated

This field correspond to TAG 150 (ExecType) in the FIX base.

1.7

PriorityTime

]

89

String (HH:MM:SS.NNN)

Time of execution/order creation; expressed in UTC.
Order time entry in system, used as priority indicator.
This field correspond to TAG 60 (TransactTime) in the FIX base.

1.8

CrossPriority

1]

102

Int (10)

Indicates if one side or the other of a cross order should be prioritized.
This field correspond to TAG 550 (CrossPrioritization) in the FIX base.

1.9

OrderPrice

1]

113

Decimal (20)

Price per share or contract. Conditionally required if the order type requires a price (not
market orders).
This field correspond to TAG 44 (Price) in the FIX base.

1.10

OrderQuantity

1]

134

Decimal (18)

Total quantity ordered.
This field correspond to TAG 38 (OrderQty) in the FIX base.

71




[B]

BRASIL
BOLSA
BALCAO

111

TradedQuantitySell

153

Decimal (18)

Quantity of order sell.
This field correspond to TAG 151 (LeavesQty) in the FIX base.

112

OrderSellDate

[0..1]

172

date ( AAAA-MM-DD)

Time of execution/order creation; expressed in UTC.

Date of inclusion of the offer. It could be a date before the date of the session, when it is a
valid offer.

This field correspond to TAG 60 (TransactTime) in the FIX base.

1.13

OrderSellEntryDate

183

dateTime
(AAAA-MM-DD HH:MM:SS)

Date of entry order.
This field correspond to TAG 52 (SendingTime) in the FIX base.

1.14

OrderStatus

[0.1]

203

String (1)

Order status.
Valid values:

0 - New

1 - Partially Filled
2 - Filled

4 - Canceled

5 - Replaced

8 - Rejected

C - Expired

This field correspond to TAG 39 (OrdStatus) in the FIX base.

1.15

AggressorSellOrderin
dicator

[0..1]

205

Int (1)

Used to identify whether the order initiator is an aggressor or not in the trade.
Valid values:

0 - Neutral (Order was not executed)

1 - Aggressor

2 - Passive

This field correspond to TAG 1057 (Aggressorindicator) in the FIX base.

1.16

Partyldentification

207

String (35)

Unique and unambiguous identification of a person.
This field correspond to TAG 448 (PartyID) in the FIX base.

OfferBuyInformationFile

INDEX | Message Item Mult. Posicéo Inicial | Data Type Details Description
. Session date.
e SEEEMDELS [1..1] s DiliE (e iR This field correspond to TAG 52 (SendingTime) in the FIX base.
Ticker that identifies a stock traded on a stock exchange. The Ticker Symbol is a short and
1.2 TickerSymbol [1..1] 12 String (35) convenient way of identifying a stock.
This field correspond to TAG 55 (Symbol) in the FIX base.
Coded list to specify the side of the trade.
1.3 Side [1..1] 48 String (4) The valid codes are BUYI and SELL.
This field correspond to TAG 54 (Side) in the FIX base.
I ) If CxIRejReason="Unknown order”, value is: “NONE” if cancel is done via OrigCIOrdID, or value
1.4 OrderBuyldentification | [1..1] 53 String (15) of the OrderID of the original cancel or modification request. Otherwise, unique identifier for

8]
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Order as assigned by B3. Uniqueness is guaranteed within a single trading day/instrument.
This field correspond to TAG 37 (OrderID) in the FIX base.
SecondaryOrderBuyld Exchange-generated order identifier that changes for each order modification event, or quantity
1.5 entification [0..1] 69 String (15) replenishment in disclosed orders.
This field correspond to TAG 198 (SecondaryOrderID) in the FIX base.
Describes the action that triggered this specific Execution Report.
Valid values:
1- New
2 - Update
3 - Cancel
4 - Trade
5 - Reentry
1.6 ExecutionType [1..1] 85 String (3) 6 - New Stop Price
7 - Rejected
8 - Removed
9 - Stop Price Triggered
11 - Expired
12 - Eliminated
This field correspond to TAG 150 (ExecType) in the FIX base.
Time of execution/order creation; expressed in UTC.
1.7 PriorityTime [0..1] 89 String (HH:MM:SS.NNN) Order time entry in system, used as priority indicator.
This field correspond to TAG 60 (TransactTime) in the FIX base.
- Indicates if one side or the other of a cross order should be prioritized.
18 CrossPriority [1.-1] 102 Int (10) This field correspond to TAG 550 (CrossPrioritization) in the FIX base.
Price per share or contract. Conditionally required if the order type requires a price (not market
1.9 OrderPrice [0..1] 113 Decimal (20) orders).
This field correspond to TAG 44 (Price) in the FIX base.
. . Total quantity ordered.
1.10 OrderQuantity [0.-1] 134 Decimal (18) This field correspond to TAG 38 (OrderQty) in the FIX base.
. . Amount of shares open for further execution, or unexecuted.
il TEsREQUEnngEey | A e DL (1) This field correspond to TAG 151 (LeavesQty) in the FIX base.
Time of execution/order creation; expressed in UTC.
112 OrderBuyDate [0.1] 172 Date (AAAA-MM-DD) cl?f?(t; of inclusion of the offer. It could be a date before the date of the session, when it is a valid
This field correspond to TAG 60 (TransactTime) in the FIX base.
dateTime Date of entry order.
e Qe Ealy DE [1..1] e (AAAA-MM-DD HH:MM:SS) | This field correspond to TAG 52 (SendingTime) in the FIX base.
Order status.
Valid values:
. 0 - New
1.14 OrderStatus [0..1] 203 String (1) 1 - Partially Filled
2 - Filled
4 - Canceled

ol
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5 - Replaced
8 - Rejected
C - Expired
This field correspond to TAG 39 (OrdStatus) in the FIX base.
Used to identify whether the order initiator is an aggressor or not in the trade.
Valid values:
AggressorBuyOrderin 0 - Neutral (Order was not executed)
Ealkd dicator 121 A Tt () 1 - Aggressor
2 - Passive
This field correspond to TAG 1057 (Aggressorindicator) in the FIX base.
I ) Unique and unambiguous identification of a person.
1.16 Partyldentification [1..1] 207 String (35) This field correspond to TAG 448 (PartyID) in the FIX base.

TradelnformationIntradayFile

INDEX | Message Item Mult. Posicéo Inicial | Data Type Details Description
1.1 SessionDate [1..1] 1 Date (AAAA-MM-DD) Session date.
This field correspond to TAG 52 (SendingTime) in the FIX base.
1.2 TickerSymbol [1..1] 12 String (35) Ticker that identifies a stock traded on a stock exchange. The Ticker Symbol is a short and
convenient way of identifying a stock.
This field correspond to TAG 55 (Symbol) in the FIX base.
1.3 Tradeldentification [0..1] 48 String (10) Trade identification.
This field correspond to TAG 6032 (UniqueTradelD) in the FIX base.
14 TradePrice [0..1] 59 Decimal (20) Trade price.
This field correspond to TAG 44 (Price) in the FIX base.
1.5 TradeQuantity [0..1] 80 Decimal (28) Trade quantity.
This field correspond to TAG 32 (LastQty) in the FIX base.
1.6 TradeTime [0..1] 109 String Trade time.
(HH:MM:SS.NNNNNN) This field correspond to TAG 60 (TransactTime) in the FIX base.
1.7 Tradelndicator [1..1] 125 Int (1) Trade indicator. Valid values:
1- Trade
2 - Trade canceled
This field correspond to TAG 37 (ExecType) in the FIX base.
1.8 OrderBuyDate [0..1] 127 Date (AAAA-MM-DD) Time of execution/order creation; expressed in UTC.
Date of inclusion of the offer. It could be a date before the date of the session, when it is a valid
offer.
This field correspond to TAG 60 (TransactTime) in the FIX base.

10 |
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1.9 OrderBuyldentification | [1..1] 138 String (15) If CxIRejReason="Unknown order”, value is: “NONE” if cancel is done via OrigCIOrdID, or value of
the OrderlD of the original cancel or modification request. Otherwise, unique identifier for Order as
assigned by B3. Uniqueness is guaranteed within a single trading day/instrument.

This field correspond to TAG 37 (OrderID) in the FIX base.
1.10 SecondaryOrderBuyld | [0..1] 154 String (15) Exchange-generated order identifier that changes for each order modification event, or quantity
entification replenishment in disclosed orders.
This field correspond to TAG 198 (SecondaryOrderID) in the FIX base.
1.11 AggressorBuyOrderin [0..1] 170 Int (1) Used to identify whether the order initiator is an aggressor or not in the trade.
dicator Valid values:
0 - Neutral (Order was not executed)
1 - Aggressor
2 - Passive
This field correspond to TAG 1057 (Aggressorindicator) in the FIX base.

1.12 OrderSellDate [0..1] 172 Date (AAAA-MM-DD) Time of execution/order creation; expressed in UTC.

Date of inclusion of the offer. It could be a date before the date of the session, when it is a valid
offer.
This field correspond to TAG 60 (TransactTime) in the FIX base.

1.13 OrderSellldentification | [1..1] 183 String (15) If CxIRejReason="Unknown order”, value is: “NONE" if cancel is done via OrigCIOrdID, or value of
the OrderID of the original cancel or modification request. Otherwise, unique identifier for Order as
assigned by B3. Uniqueness is guaranteed within a single trading day/instrument.

This field correspond to TAG 37 (OrderID) in the FIX base.
1.14 SecondaryOrderSellld | [0..1] 199 String (15) Exchange-generated order identifier that changes for each order modification event, or quantity
entification replenishment in disclosed orders.
This field correspond to TAG 198 (SecondaryOrderID) in the FIX base.
1.15 AggressorSellOrderin [0..1] 215 Int (1) Used to identify whether the order initiator is an aggressor or not in the trade.
dicator Valid values:

0 - Neutral (Order was not executed)

1 - Aggressor

2 - Passive

This field correspond to TAG 1057 (Aggressorindicator) in the FIX base.
1.16 CrossTradelndicator [1..1] 217 Int (1) Indicate if the cross trade was intentional. Valid values:

0 - Not Intentional

1 - Intentional

This field correspond to TAG 549 (CrossType) in the FIX base.
1.17 PartyBuyldentification | [1..1] 219 String (35) Party buy identification.

This field correspond to TAG 448 (PartyID) in the FIX base.
1.18 PartySellldentification [1..1] 255 String (35) Party sell identification.

This field correspond to TAG 375 (ContraBroker) in the FIX base.

11 |
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IndexMarketDataFile

INDEX | Message Item Tag Mult. Data Type Data Type Details Description

1.0 IndexMarketData IndxMktData [0..%] + Contém os indices do market data.

1.1 ReportDateTime RptDtTm [1..1] ISODateTime dateTime Data de referéncia da informacéo.

1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Cadigo que identifica um instrumento negociado/registrado em bolsa
maxLength = 35 de valores. O simbolo é uma forma curta e conveniente de
minLength = 1 identificar um instrumento.

1.3 Securityldentificatio | Sctyld [1..1] Max35Text string Cadigo numérico Unico usado para identificar o instrumento dentro

n maxLength = 35 do ambiente de negociagao B3.
minLength = 1

1.4 SecuritySource SctySrc [1..1] Max35Text string Qualificador do instrumento. O valor valido para o campo é “8”.
maxLength = 35
minLength = 1

15 MarketldentifierCod | MktldrCd [1..1] MICldentifier string Cadigo identificador da bolsa em que o instrumento esta listado.

e pattern = [A-Z0-9]{4,4} Identificacdo do mercado financeiro, conforme estipulado na norma
ISO 10383 . Default = “BVMF”.

1.6 AssetDescription AsstDesc [1..1] Max100Text string Descri¢do da mercadoria
maxLength = 100
minLength = 0

1.7 IndexValue IndxVal [1..1] RestrictedBVMF5Act | decimal Valor do indice.

iveOrHistoricCurrenc | totalDigits = 20
yAnd2DecimalAmou | fractionDigits = 2
nt
CurveFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
. Contains the option instruments.

1.0 i i 1271 - Contains the curves.

1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string

1.2 RateCode RateCd [1..1] Max5Text maxLength =5 Rate code
minLength = 1
string

1.3 RateDescription RateDesc [1..1] Max15Text maxLength = 15 Rate description.
minLength = 1
string

1.4 YieldCurveCode YldCrvCd [1..1] Max5Text maxLength = 5 Yield curve code
minLength = 1

12 |
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string . . . . . . .
15 Securityldentification | Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
- _ environment.
minLength = 1
string
1.6 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
17 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(Securities Exchange)
" 5 5 Provides the number of business days, considering the date of the
- B DRy bl bRy 11 int int trading session until the date of contract expiration (inclusive).
1.9 CalendarDays ClnrDays [1.1] int int PrO\_/ldes the_ numbgr of calendar days, consn_derlng t_he da_te of the
trading session until the date of contract expiration (inclusive).
1.10 TheoreticalRate ThriRate [1..1] sgétrr'llclts(igsélchﬁfém gzzitzgﬁlDi its =7 Theoretical rate
: - yAnd7DecimalAmou - g_ - :
nt totalDigits = 19
EquityInstrumentFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 Equitylnstrument Eqtylnstrm [0..¥] + Contains the Equity Instrument
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string - . o .
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 T 2 that identifies a stock tr.aded e sftock.e)fchange. The Ticker
: _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . . .
13 Securityldentification Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
: - environment.
minLength =1
string
14 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
- - string identifications". This tag is optional and if no Securities Exchange is
L5 MarketldentifierCode MktldrCd (1.-1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)

13 |
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1.6

Asset

Asst

[1..1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

[1.1]

Max100Text

string
maxLength = 100
minLength =0

Commodity description.

1.8

Segment

Sgmt

[1..1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the file
ExternalCodeLists_BVMF.xIs.

1.9

Market

Mkt

[1.1]

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values

14 |
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were made external spreadsheets to enable flexible maintenance in
accordance with the requirements of the BM&FBOVESPA updates.
In this case the external is ExternalMarketCode

1.10

Description

Desc

1]

Max100Text

string
maxLength = 100
minLength =0

Description of the security in the trading system, e.g., Op¢éo sobre
acao, Opcao sobre indice, Ouro, Futuro de Dolar, Swap Cambial,
Rolagem de Soja, FWD Points DOL and so on.

111

SecurityCategory

SctyCtgy

1]

ExternalSecurityCat
egoryCode

int

A Security Category represents the third level of market classification
in the post trade process.

This field requires an external code list. These codes and values
weremade in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSecurityCategoryCode
in the file ExternalCodeLists_ BVMF.xIs.

1.12

TradingStartDate

TradgStartDt

L.

1

ISODate

date

Start date of the financial instrument trading.

1.13

TradingEndDate

TradgEndDt

L.

1]

ISODate

date

Completion date of the financial instrument trading.

1.14

ISIN

ISIN

1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has a
national numbering agency that assigns ISIN numbers for securities
in that country.

1.15

CFICode

CFICd

1]

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.16

PaymentType

PmtTp

1]

ExternalPaymentTy
peCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists_ BVMF.xls.

1.17

AllocationRoundLot

AllcnRndLot

1]

int

int

Pre-defined lot size for allocation purposes.

1.18

TradingCurrency

TradgCcy

1]

ExternalActiveOrHist
oricCurrencyCode

string
length = 3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs.

1.19

ValueTypeCode

ValTpCd

1]

ExternalValueTypeC
ode

int

Code that identifies how the economic indicator value is expressed,
e.g., price or rate.
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This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalValueTypeCode in the
file ExternalCodeLists BVMF.xls.
Distribution code of the instrument

e I Code that identifies the asset version.

1.20 E|str|but|on|dent|f|cat|o Dstrbtnld [1..1] int int The pair "ISIN" + "Distribution Identification" is required for
instruments that have a depositary, such as stocks and gold. There
is no distribution for derivatives.

string
1.21 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification ofthe stock e.g.: ON, PN.
minLength = 1
string
1.22 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
A factor that indicates the number of shares that make up the price.

1.23 PriceFactor PricEctr [1.1] int int ;I'he or_der price is displ_ayed based on the price factc_>r, e.g., if _price
actor is 1, the order price refers to 1 share. If the price factor is
1000, the order price represents the price of 1000 shares.

124 CorporateActionStartD CorpActnStartDt [0.1] ISODate date Starting date of Corporate Action (dividends or bonuses distributed

ate to shareholders by the company).

1.25 EXDistributionNumber | EXDstrbtnNb [0..1] int int Code distribution of the EX instrument.

Provides the custody treatment type code.
This field requires a list of external code. These codes and values
CustodyTreatmentT ExternalCustodyTre | . were made in external spreadsheets to enable flexible maintenance

A9 e / » Gy lo1y atmentTypeCodye int in accordance with the rgquirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalCustodyTreatmentTypeCode in the
ExternalCodeLists_BVMF.xIs.

RestrictedFINImplie Share capital value of the legal entity (resident, non resident or non
1.27 MarketCapitalisation MktCptlstn [0..1] dCurrencyAndAmou | decimal - P! 9 y '
nt resident with CVM).
RestrictedBVMFACcti .
. . . veOrHistoricCurrenc deC|m_aI_ . .

1.28 FirstPrice FrstPric [0..1] yAnd12DecimalAmo totall_Dlglt_s =28 Opening price of the day.
unt fractionDigits = 12
RestrictedBVMFACcti .

T decimal

1.29 LastPrice LastPric [0..1] veOrHlstorlgCurrenc totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo fracti oo
unt ractionDigits = 12
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A Governance Indicator represents the corporate governance level,
classified according to the number of rules or practices adopted,
Example:
"N1" - “Nivel 1",
"N2" - "Nivel 2",
"NM" - "Novo mercado",
"MB" - "Mercado de Balcao",
. "MA" - "Bovespa Mais.
1.30 Governancelndicator Govnind [0..1] :Ext_e IEEERETES | Sl _ Corporate Governance consists of a standardization of practices and
ndicatorCode maxLength = 2 . . .
relationships between Shareholders, the Board of Directors,
Executive Officers, Independent Audit and Audit Committee, in order
to optimize business performance and facilitate access to capital.
This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalGovernancelndicatorCode ExternalCodeLists_BVMF.xIs.
string
131 DaysToSettlement DaysToSttim [1..1] Max4Text maxLength = 4 Indicates the number of days to settlement.
minLength =1
RestrictedFINActive | decimal
1.32 RightslssuePrice RghtslssePric [0..1] S&T&%Zglcn?;&i?gzﬁ I;?rclltlncz:rl‘sslf\]/lfei 01 Y Provides the rights issuance price.
t totalDigits = 25
UnderlyingInstrument! string . . e L
1.33 o Undrlyglinstrmlid [0..1] Max35Text maxLength = 35 Contains the identification of the underlying instrument.
dentification ¢ C
minLength = 1
Asset Sub Type.
i AssetSubT string This fielddreguirets an Iexterna::Ii chodet Ii?t. Thegle (f:lodgti and ya:lues
xternalAssetSubTy _ were made in external spreadsheets to enable flexible maintenance
i FEsEEUEE FESIEIDT (0.4 peCode mﬁ]xl_l‘eenn%thh__f in accordance with the requirements of the BM&FBOVESPA
gth = updates. In this case the external is ExternalAssetSubTypeCode in
the file ExternalCodeLists_BVMF .xIs.
1.35 ;ir(?;%ggnstrumentldentl Trgtinstrmid [0..1] int int Identifies the target instrument.
AuctionType.
This field requires an external code list. These codes and values
. were made in external spreadsheets to enable flexible maintenance
1.36 AuctionType AuctnTp [0..1] Er):qtg:]r:?IA:%lggénstr int in accordance with the requirements of the BM&FBOVESPA
yp updates. In this case the external is
ExternalAuctionlnstrumentTypeCode in the file
ExternalCodeLists_BVMF.xIs.
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IndexesFutureContractsinstrumentFile

INDEX | Message Item Tag Mult. Data Type Data Type Details Description
IndexesFutureContra o . .
1.0 ctsinstrument IndxsFutrCtrctsinstrm [0..%] + Contains the futures contract instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 TickerSymbol TckrSymb [1.1] Tickerldentifier fr:gzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The
’ Y y - A g _ Ticker Symbol is a short and convenient way of identifying a stock.
minLength =1
. I string Single numeric code used to identify the instrument in the B3
1.3 Securityldentification | Sctyld [1..1] Max35Text maxLength = 35 d -
. _ trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
" e string identifications". This tag is optional and if no Securities Exchange is
15 MarketidentifierCode | MktidrCd (1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string . . .
_ Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.6 Asset Asst [1..1] Max30Text mngength_— 30 CNI. ICF, CCM. PETR etc.
minLength =1
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength =0
A Segment represents the first level of market classification in the
post trade process.
Example:
1 - Equity - Cash
2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness
1.8 Segment Sgmt [1..1] dE;(ternaISegmentCo int 5 - Financial
6 - Metal
7 - Energy
8 - Gov. Bonds
9-FX
This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
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in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the
file ExternalCodeListsBVMF.xls

1.9

Market

Mkt

[1.1]

ExternalMarketCode

int

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalMarketCode

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opg¢ao
sobre acéo, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.

1.11

SecurityCategory

SctyCtgy

[0..1]

ExternalSecurityCat
egoryCode

int

A Security Category represents the third level of market
classification in the post trade process.

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSecurityCategoryCode
in the file ExternalCodeLists_BVMF.xIs

1.12

ExpirationDate

XprtnDt

[1.1]

ISODate

date

This attribute is the maturity date of the instrument.

1.13

ExpirationCode

XprtnCd

[1.1]

Max4Text

string
maxLength = 4
minLength =1

Code of contract expiration.
This attribute has two types of format:

Format: MYY
M = Month Code
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Y = Year Code
Format: MYOA
where:
M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
1.14 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.15 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
Basis for counting days. The number of days in the period of
calculating, e.g., 252, 360, 365.
Note:
This field is used only for conversion from RATE to PRICE.
This situation only applies to the following commodities:
1.16 BaseCode BaseCd [0..1] int int - DDI
- DAP
- DDM
-Di1
- DIL
Note: SCC is traded in RATE but it is not meant to be converted to
price.
Type of criteria of conversion, e.g., linear, exponential, non
available.
This field is used only for contracts traded in rate and needs to be
converted to price. Currently this situation only occurs in the
following commodities
- DDI
) o . ExternalConversion | . - DAP
1.17 ConversionCriteria ConvsCrit [0..1] L int - DDM
CriteriaTypeCode -DIL
- DIL
Note: The foreign exchange swap is traded in rate but is not
converted to price.
This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA

20 |




[B]

BRASIL
BOLSA
BALCAC

updates. In this case the external file is in
ExternalConversionCriteriaTypeCode ExternalCodeLists_ BVMF.xls

1.18

MaturityDateTargetP
oint

MtrtyDtTrgtPt

[o..

1]

int

int

Contract value in points.
This field is used along with the Base Code and Conversion Criteria
Type to allow conversion from rate to price

1.19

RequiredConversionl
ndicator

ReqgrdConvsind

..

1

YesNolndicator

boolean

Indicates whether an interest rate contract must be converted to
price or not.

Currently the only contract in rate that does not need to be
converted is the foreign exchange swap. This field will not be filled
for contracts traded price.

1.20

ISIN

ISIN

[o..

1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.

1.21

CFICode

CFICd

[o..

1]

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.22

DeliveryNoticeStartD
ate

DIvryNtceStartDt

[o..

1]

ISODate

date

Starting date of delivery notice. A notice written by the holder of the
short position in a futures contract informing the clearing house of
the intent and details of delivering a commodity for settlement.

1.23

DeliveryNoticeEndDa
te

DIvryNtceEndDt

[o..

1]

ISODate

date

Final date for the physical delivery, it is the deadline to deliver the
object of the contract. A notice written by the holder of the short
position in a futures contract informing the clearing house of the
intent and details of delivering a commodity for settlement.

1.24

DeliveryType

DIvryTp

[L..

1]

ExternalDeliveryTyp
eCode

Code that identifies the type of delivery at maturity,e.g., Physical
Delivery, Financial Delivery.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in

21 |




[B]

BRASIL
BOLSA
BALCAC

ExternalDeliveryTypeCode ExternalCodeLists_BVMF.xls

1.25

PaymentType

PmtTp

1..

1

ExternalPaymentTyp
eCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists BVMF.xls

1.26

ContractMultiplier

CtrctMltplr

[o..

1]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Is the ratio between the contract size and the trading reference
quantity. For Instance, Cattle is a 330 arrobas contract, but trade
price refers to 1 arroba, so the multiplier is 330. Dollar contracts are
50000 USD but the price refers to 1000 USD, so the multiplier is
50.

For contracts traded in rate instead of price, this attribute
represents the ratio between target points and contract size

1.27

AssetQuotationQuant
ity

AsstQtnQty

[o..

1]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Indicates the commaodity quantity in which the trading price is based
on. For example: Cattle trading price is based on 1 arroba. Dollar
trading price is based on 1000 dollars.

This field is filled in with “1” if the instrument is traded at interest
rate

1.28

AllocationRoundLot

AllcnRndLot

[o..

1]

int

int

Pre-defined lot size for allocation purposes.

1.29

TradingCurrency

TradgCcy

L.

1]

ExternalActiveOrHist
oricCurrencyCode

string
length =3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs

1.30

ValueTypeCode

ValTpCd

[L..

1]

ExternalValueTypeC
ode

int

Code that defines the type of value of instrument, e.g.,price or rate.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in ExternalValueTypeCode
ExternalCodeLists BVMF.xls

22 |




3
[B S
BALCAQ
Provides the the number of days of withdrawal, considering the
1.31 WithdrawalDays WdrwlDays [0..1] int int date of the trading session until the contract expiration date
(inclusive).
. . . Provides the number of business days, considering the date of the
s GHRILINEDES TGOS 212 int int trading session until the date of contract expiration (inclusive).
. . Provides the number of calendar days, considering the date of the
1.33 CalendarDays Clnrbays [0..1] int int trading session until the date of contract expiration (inclusive).
FutureContractsinstrumentFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 E:]thgrrﬁContractslnstr FutrCtrctsInstrm [0..%] + Contains the futures contract instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSvmb [1.1] Tickerldentifier frtlgzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The
: Y! y h . 9 _ Ticker Symbol is a short and convenient way of identifying a stock.
minLength =1
. I string Single numeric code used to identify the instrument in the B3
1.3 Securityldentification Sctyld [1..1] Max35Text maxLength = 35 ? .
. _ trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
- - string identifications". This tag is optional and if no Securities Exchange is
15 MarketidentifierCode | MktidrCd (1.-1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string . . .
_ Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.6 Asset Asst [1..1] Max30Text mngength_— 30 CNI. ICF, CCM. PETR etc.
minLength =1
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength =0
A Segment represents the first level of market classification in the
post trade process.
1.8 Segment Sgmt [1..1] EéternaISegmentCo int Example:
1 - Equity - Cash
2 - Equity derivatives
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3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalSegmentCode in the
file ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

[1..1]

ExternalMarketCode

A Market represents the Second level of market classification in the
post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external is ExternalMarketCode

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opgao
sobre acéo, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.

111

SecurityCategory

SctyCtgy

[0..1]

ExternalSecurityCat
egoryCode

A Security Category represents the third level of market
classification in the post trade process.

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
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updates. In this case the external is ExternalSecurityCategoryCode
in the file ExternalCodeLists BVMF.xls

112

ExpirationDate

XprtnDt

[1..1]

ISODate

date

This attribute is the maturity date of the instrument.

1.13

ExpirationCode

XprtnCd

[1.1]

Max4Text

string
maxLength = 4
minLength =1

Code of contract expiration.
This attribute has two types of format:

Format: MYY
M = Month Code
Y = Year Code

Format: MYOA

where:

M = Month Code

Y = Year Code

O = Option Code

A = Alphanumeric Sequence Code

1.14

TradingStartDate

TradgStartDt

[1..1]

ISODate

date

Start date of the financial instrument trading.

1.15

TradingEndDate

TradgEndDt

[1.1]

ISODate

date

Completion date of the financial instrument trading.

1.16

BaseCode

BaseCd

[0.1]

int

int

Basis for counting days. The number of days in the period of
calculating, e.g., 252, 360, 365.

Note:

This field is used only for conversion from RATE to PRICE.

This situation only applies to the following commodities:

- DDI

- DAP

- DDM

-Di1

- DIL

Note: SCC is traded in RATE but it is not meant to be converted to
price.

117

ConversionCriteria

ConvsCrit

[0..1]

ExternalConversion
CriteriaTypeCode

int

Type of criteria of conversion, e.g., linear, exponential, non
available.

This field is used only for contracts traded in rate and needs to be
converted to price. Currently this situation only occurs in the
following commodities

- DDI
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- DAP

- DDM

-DI1

- DIL

Note: The foreign exchange swap is traded in rate but is not
converted to price.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalConversionCriteriaTypeCode ExternalCodeLists_BVMF.xls

1.18

MaturityDateTargetP
oint

MtrtyDtTrgtPt

[0..1]

int

int

Contract value in points.
This field is used along with the Base Code and Conversion Criteria
Type to allow conversion from rate to price

1.19

RequiredConversionl
ndicator

ReqgrdConvsind

[0..1]

YesNolndicator

boolean

Indicates whether an interest rate contract must be converted to
price or not.

Currently the only contract in rate that does not need to be
converted is the foreign exchange swap. This field will not be filled
for contracts traded price.

1.20

ISIN

ISIN

[0..1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.

1.21

CFICode

CFICd

[0..1]

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.22

DeliveryNoticeStartD
ate

DIvryNtceStartDt

[0..1]

ISODate

date

Starting date of delivery notice. A notice written by the holder of the
short position in a futures contract informing the clearing house of
the intent and details of delivering a commodity for settlement.

1.23

DeliveryNoticeEndDa
te

DIvryNtceEndDt

[0..1]

ISODate

date

Final date for the physical delivery, it is the deadline to deliver the
object of the contract. A notice written by the holder of the short
position in a futures contract informing the clearing house of the
intent and details of delivering a commodity for settlement.
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1.24

DeliveryType

DivryTp

1..

1]

ExternalDeliveryTyp
eCode

int

Code that identifies the type of delivery at maturity,e.g., Physical
Delivery, Financial Delivery.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalDeliveryTypeCode ExternalCodeLists_BVMF.xls

1.25

PaymentType

PmtTp

1..

1

ExternalPaymentTyp
eCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists_BVMF.xIs

1.26

ContractMultiplier

CtrctMltplr

[o..

1]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Is the ratio between the contract size and the trading reference
guantity. For Instance, Cattle is a 330 arrobas contract, but trade
price refers to 1 arroba, so the multiplier is 330. Dollar contracts are
50000 USD but the price refers to 1000 USD, so the multiplier is
50.

For contracts traded in rate instead of price, this attribute
represents the ratio between target points and contract size

1.27

AssetQuotationQuant
ity

AsstQtnQty

[o..

1]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Indicates the commodity quantity in which the trading price is based
on. For example: Cattle trading price is based on 1 arroba. Dollar
trading price is based on 1000 dollars.

This field is filled in with “1” if the instrument is traded at interest
rate

1.28

AllocationRoundLot

AllcnRndLot

[o..

1]

int

int

Pre-defined lot size for allocation purposes.

1.29

TradingCurrency

TradgCcy

1..

1

ExternalActiveOrHist
oricCurrencyCode

string
length =3

This attribute has the code of the trading currency.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs

1.30

ValueTypeCode

ValTpCd

[L..

1]

ExternalValueTypeC
ode

int

Code that defines the type of value of instrument, e.g.,price or rate.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible maintenance
in accordance with the requirements of the BM&FBOVESPA
updates. In this case the external file is in ExternalValueTypeCode
ExternalCodeLists_BVMF.xls
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Provides the the number of days of withdrawal, considering the
1.31 WithdrawalDays WdrwlDays [0..1] int int date of the trading session until the contract expiration date
(inclusive).
. . . Provides the number of business days, considering the date of the
s tlledniREys BURG[REYS 1210 int int trading session until the date of contract expiration (inclusive).
. . Provides the number of calendar days, considering the date of the
133 CalendarDays ClnrDays (0..1] int int trading session until the date of contract expiration (inclusive).
IndexesOptionInstrumentFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 Imngﬁi(esOptlonlnstru IndxsOptninstrm [1..7] + Contains the option instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . -
. . - _ Ticker that identifies a stock traded on a stock exchange. The
12 pEs TSl [1..1] e ey m;xl_l_eennggt:]h;lss Ticker Symbol is a short and convenient way of identifying a stock.
string . o . . . .
. I _ Single numericSingle numeric code used to identify the instrument
1.3 Securityldentification | Sctyld [1..1] Max35Text mﬁ]xl_l_eennggtthhz-lss in the B3 trading environment,
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
- - string identifications". This tag is optional and if no Securities Exchange
15 MarketldentifierCode | MktldrCd [1.-1] MICldentifier pattern = [A-Z0-9]{4,4} is provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
16 Asset Asst [1.1] Max30Text f;ngen th = 30 Asset associated with the security, such as DOL, BGI, OZ1, WDL,
: - minLenggth =_1 CNI, ICF, CCM, PETR etc.
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength =0
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1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalSegmentCode in the file ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

[1..1]

ExternalMarketCode

A Market represents the Second level of market classification in
the post trade process.

Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)

13 - Options exercise (put)

17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalMarketCode

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opcao
sobre acao, Opcéao sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.
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1.11 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
Code of contract expiration.
This attribute has two types of format:
Format: MYY
M = Month Code
. Y = Year Code
- string Format: MYOA
1.12 ExpirationCode XprtnCd [1..1] Max4 Text mngength =4 where:
minLength = 1 M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
1.13 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.14 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.15 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} prefix representing the country of issue, followed by the national
' security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.
string
1.16 CFICode CFICd [0..1] Max6Text minLength =1 Code that classifies the instrument.
maxLength = 6
Is the ratio between the contract size and the trading reference
guantity. For Instance, Cattle is a 330 arrobas contract, but trade
decimal price refers to 1 arroba, so the multiplier is 330. Dollar contracts
1.17 ContractMultiplier CtrctMltplr [0..1] DecimalNumber fractionDigits = 17 are 50000 USD but the price refers to 1000 USD, so the multiplier
totalDigits = 18 is 50.
For contracts traded in rate instead of price, this attribute
represents the ratio between target points and contract size
Indicates the commaodity quantity the trading price is based on. For
AssetQuotationQuan decimal example: Cattle trading price is based on 1 arroba. Dollar trading
1.18 it AsstQtnQty [0..1] DecimalNumber fractionDigits = 17 price is based on 1000 dollars.
Y totalDigits = 18 This field is filled in with “1” if the instrument is traded at interest
rate
1.19 AllocationRoundLot AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.
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This attribute has the code of the trading currency.
This field requires a list of external code. These codes and values
n - " were made in external spreadsheets to enable flexible
1.20 TradingCurrency TradgCcy [1..1] Eﬁ%gfﬂ?ﬁé'vgooé:m f;::ntgh -3 maintenance in accordance with the requirements of the
Y gth = BM&FBOVESPA updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs
Provides the the number of days of withdrawal, considering the
. ) . date of the trading session until the contract expiration date
1.21 WithdrawalDays WdrwiDays [0..1] int int (inclusive).

. . . Provides the number of business days, considering the date of the
et T R RS o4 int int trading session until the date of contract expiration (inclusive).
1.23 CalendarDays ClnrDays [0..1] int int Proyldes the_ numb_er of calendar days, cons!derlng t_he da_te of the

trading session until the date of contract expiration (inclusive).
ez ANAENTE ?rg?:it?:)ilDi its = 10 Preset price at which the holder of a derivative will buy or sell the
1.24 ExercisePrice ExrcPric [1..1] OrHistoricCurrencyA . 9 - [Shms: Y
3 mininclusive = 0 underlying instrument.
nd10DecimalAmount o
totalDigits = 25
1.25 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.26 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
UnderlvinaTickers string Identification underlying instrument (Ticker Symbol). Ticker that
1.27 ying Y UndrlygTckrSymb [1..1] Tickerldentifier maxLength = 35 identifies a stock traded on a stock exchange. The Ticker Symbol
mbol ) _ . - - o
minLength = 1 is a short and convenient way of identifying a stock.
PremiumUpfrontindi n Indicates whether the option on equities have its premium paid
1.28 cator PrmUpfrntind [1..1] YesNolndicator boolean upfront or not.
1.29 %;(-:angPosmonlel OpngPosLmtDt [1..1] ISODate date Deadline for open positions.
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decimal Quantity that defines the real pure gold weight in each futures
1.30 PureGoldWeight PureGoldWght [0..1] DecimalNumber fractionDigits = 17 contract. As long as only the 250 g contract is traded, the pure
totalDigits = 18 gold weight will always be 249,75 g.
OptionlnstrumentFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 OptionInstrument Optninstrm [1..%] + Contains the option instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . "
. . e _ Ticker that identifies a stock traded on a stock exchange. The
— TickerSymbol TekrSymb [1.1] Tickeridentifier mngength_— =B Ticker Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . o . . . .
1.3 Securityldentification | Sctyld [1..1] Max35Text maxLength = 35 slngle numen_cslngle_ numeric code used to identify the instrument
. _ in the B3 trading environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
- o string identifications". This tag is optional and if no Securities Exchange
15 MarketldentifierCode | MktldrCd (1..1] MICldentifier pattern = [A-Z0-9){4,4} is provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
16 Asset Asst [1.1] Max30Text rsr:g]fen th = 30 Asset associated with the security, such as DOL, BGI, OZ1, WDL,
: - axiengin = CNI, ICF, CCM, PETR etc.
minLength = 1
string
1.7 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commodity description.
minLength =0
A Segment represents the first level of market classification in the
post trade process.
Example:
1.8 Segment Sgmt [1..1] (IjExternaISegmentCo int 1 - Equity - Cash
e . .
2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness
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5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalSegmentCode in the file ExternalCodeLists_ BVMF.xIs

A Market represents the Second level of market classification in
the post trade process.

Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures

5 - Forward

10 - Cash

12 - Options exercise (call)

1.9 Market Mkt [1..1] ExternalMarketCode | int 13 - Options exercise (put)
17 - Auction
20 - Odd Lot
30 - Equity Forward
70 - Equity Call
80 - Equity Put
This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalMarketCode
string Description of Security in the Trade Structure system, e.g., Opg¢ao
1.10 Description Desc [1..1] Max100Text maxLength = 100 sobre acéo, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
minLength = 0 Cambial, Rolagem de Soja, FWD Points DOL and so on.
1.11 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
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Code of contract expiration.
This attribute has two types of format:
Format: MYY
M = Month Code
. Y = Year Code
- string Format: MYOA
1.12 ExpirationCode XprtnCd [1..1] Max4Text mngength =4 where:
minLength =1 M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
1.13 TradingStartDate TradgStartDt [1..1] ISODate date Start date of the financial instrument trading.
1.14 TradingEndDate TradgEndDt [1..1] ISODate date Completion date of the financial instrument trading.
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
string for Standardisation (ISO). The ISIN is composed of a 2-character
1.15 ISIN ISIN [0..1] ISINIdentifier _ prefix representing the country of issue, followed by the national
pattern = [A-Z0-9]{12,12} . : . L
security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.
string
1.16 CFICode CFICd [0..1] Max6Text minLength =1 Code that classifies the instrument.
maxLength = 6
Is the ratio between the contract size and the trading reference
guantity. For Instance, Cattle is a 330 arrobas contract, but trade
decimal price refers to 1 arroba, so the multiplier is 330. Dollar contracts
1.17 ContractMultiplier CtrctMltplr [0..1] DecimalNumber fractionDigits = 17 are 50000 USD but the price refers to 1000 USD, so the multiplier
totalDigits = 18 is 50.
For contracts traded in rate instead of price, this attribute
represents the ratio between target points and contract size
Indicates the commodity quantity the trading price is based on. For
; decimal example: Cattle trading price is based on 1 arroba. Dollar trading
1.18 fi\tssetQuotatlonQuan AsstQtnQty [0..1] DecimalNumber fractionDigits = 17 price is based on 1000 dollars.
Y totalDigits = 18 This field is filled in with “1” if the instrument is traded at interest
rate
1.19 AllocationRoundLot AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.
. . . This attribute has the code of the trading currency.
1.20 TradingCurrency TradgCcy [1..1] Eﬁ%ﬂﬂ:ﬁ;lvgooésm Iset::ntgh -3 This field requires a list of external code. These codes and values
Y gth = were made in external spreadsheets to enable flexible
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maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs
Provides the the number of days of withdrawal, considering the
. . . date of the trading session until the contract expiration date
1.21 WithdrawalDays WdrwiDays [0..1] int int (inclusive).

. . . Provides the number of business days, considering the date of the
h2z e ey ey o1 t ot trading session until the date of contract expiration (inclusive).
1.23 CalendarDays ClnrDays [0..1] int int PrO\_lldes the_ numb_er of calendar days, cons!derlng t'he da_te of the

trading session until the date of contract expiration (inclusive).
ez ANAENTE ?rg?:it?:)ilDi its = 10 Preset price at which the holder of a derivative will buy or sell the
1.24 ExercisePrice ExrcPric [1..1] OrHistoricCurrencyA . 9 _ | Sis: Y
nd10DecimalAmount mmlnc_:lgswe =0 underlying instrument.
totalDigits = 25
1.25 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.26 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
UnderlvinaTickers string Identification underlying instrument (Ticker Symbol). Ticker that
1.27 ying Y UndrlygTckrSymb [1..1] Tickerldentifier maxLength = 35 identifies a stock traded on a stock exchange. The Ticker Symbol
mbol ) _ . - - o
minLength = 1 is a short and convenient way of identifying a stock.
PremiumUpfrontindi . Indicates whether the option on equities have its premium paid
1.28 cator PrmUpfrntind [1..1] YesNolndicator boolean upfront or not.
1.29 %;(—;‘QmQPosmonlel OpngPosLmtDt [1..1] ISODate date Deadline for open positions.
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decimal Quantity that defines the real pure gold weight in each futures
1.30 PureGoldWeight PureGoldWght [0..1] DecimalNumber fractionDigits = 17 contract. As long as only the 250 g contract is traded, the pure
totalDigits = 18 gold weight will always be 249,75 g.
OptionOnEquitiesInstrumentFile

INDICE Campo Abreviagdo do Campo Card. Tipo de Dado Detalhe do Tipo de Dado | Descrigdo

1.0 OptionOnEquities OptnOnEqts [0..%] + Opcao sobre equities

1.1 ReportDate RptDt [1..1] ISODate date Data de referéncia da informac&o.

1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Cadigo que identifica um instrumento negociado/registrado em bolsa
maxLength = 35 de valores. O simbolo é uma forma curta e conveniente de
minLength = 1 identificar um instrumento.

1.3 Securityldentification | Sctyld [1..1] Max35Text string Cadigo numérico Unico usado para identificar o instrumento dentro
maxLength = 35 do ambiente de negociacao B3.
minLength =1

1.4 SecuritySource SctySrc [1..1] Max35Text string Qualificador do instrumento. O valor valido para o campo ¢é “8”.
maxLength = 35
minLength = 1

1.5 MarketldentifierCod MktldrCd [1..1] MiICldentifier string Cédigo identificador da bolsa em que o instrumento esta listado.

e pattern = [A-Z0-9){4,4} Identificagcdo do mercado financeiro, conforme estipulado na norma
ISO 10383 . Default = “BVMF”.

1.6 Asset Asst [1..1] Max30Text string Mercadoria associada ao instrumento. Exemplos: DOL, BGI, OZ1,
maxLength = 30 WDL, CNI, ICF, CCM, etc.
minLength = 1

1.7 AssetDescription AsstDesc [1..1] Max100Text string Descri¢&o da mercadoria.
maxLength = 100
minLength =0

1.8 Segment Sgmt [1..1] ExternalSegmentCo | int Segmento representa o primeiro nivel da classificagdo de mercado

de no processo de pés-negociacao.
Exemplos:
1 - Agbes — Vista
2 - Acdes — Derivativos
3 - Renda fixa privada
4 - Agronegocio
5 - Financeiro
6 - Metais
7 - Energia elétrica
8 - Titulos publicos
9 - Cambio
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Este campo requer uma lista de c6digo externo. Esses codigos e
valores foram feitos em planilhas externas para permitir a
manutencao flexivel de acordo com os requisitos de atualizacdes da
B3. Neste caso, o0 externo é ExternalSegmentCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.9

Market

Mkt

[1.1]

ExternalMarketCode

Representa o segundo nivel da classificagdo de mercado no
processo de pés-negociacao.
Exemplos:

1 - MERCADO DISPONIVEL

2 - MERCADO FUTURO

3 - OPCOES SOBRE DISPONIVEL
4 - OPCOES SOBRE FUTURO

5 - MERCADO A TERMO

10 - Vista

12 - Exercicio de opg¢des de compra
13 - Exercicio de opcdes de venda
17 - Leildo

20 - Fracionério

30 - Termo

70 - OPC

80 - OPV

Este campo requer uma lista de codigo externo. Esses codigos e o0s
valores foram criados em uma planilha externa para permitir uma
manutencéo flexivel de acordo com os requisitos de atualiza¢des da
B3. Neste caso, o externo é ExternalMarketCode no arquivo
ExternalCodeListsBVMF.xIs.

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength =0

Descri¢éo do instrumento no sistema de negociacao (Trade
System), por exemplo, Opg&o sobre A¢éo, Opcao sobre indice,
Ouro, Futuro de Délar, Swap Cambial, Rolagem de Soja, Pontos
FWD DOL, e assim por diante.

1.11

SecurityCategory

SctyCtgy

[0.1]

ExternalSecurityCat
egoryCode

int

A categoria de instrumento representa o terceiro nivel de
classificacdo de mercado no processo de pés-negociagao.

Este campo requer uma lista de c6digo externo. Esses codigos e
valores foram feitos em planilhas externas para permitir a
manutencéo flexivel de acordo com os requisitos de atualiza¢des da
B3. Neste caso, o0 externo é ExternalSecurityCategoryCode no
arguivo ExternalCodeLists_BVMF .xls.

1.12

TradingStartDate

TradgStartDt

.1

ISODate

date

Data de inicio da negociacao do instrumento financeiro.

113

TradingEndDate

TradgEndDt

[1.1]

ISODate

date

Data da concluséo da negociagdo do instrumento financeiro.

1.14

ISIN

ISIN

[0.1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

INTERNATIONAL SECURITIES IDENTIFICATION NUMBER — E
uma padronizagao internacional na codificacdo de titulos
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financeiros, atribuindo a cada ativo um cédigo Unico de identificacéo.
O codigo para os titulos e valores mobiliarios brasileiros apresenta a
estrutura BR AAAA BBB CC 7, onde:

a) os dois primeiros caracteres (BR) identificam o c6digo do
BRASIL;

b) os quatro caracteres (AAAA) séo alfanuméricos e identificam o
emissor;

c) os trés caracteres (BBB) sdo alfanuméricos e identificam o tipo de
ativo, podendo ter sequéncia automatica na segunda posi¢ao
(sequéncia 1) e na terceira posi¢ao (sequéncia 2) ou nao ter
qualquer sequéncia;

d) os dois caracteres (CC) sao alfanuméricos e identificam a
espécie, quando se tratar de agdes, ou representam uma sequéncia
automatica, para identificar cada emisséao de titulo e valor mobiliario,
guando se tratar de outras categorias; e

€) o ultimo caractere (7) é o digito de controle.

1.15

CFICode

CFICd

[0.1]

Max6Text

string
minLength =1
maxLength = 6

Cédigo usado para classificar um instrumento.

1.16

DeliveryType

DivryTp

1.1

ExternalDeliveryTyp
eCode

int

Cédigo que identifica o tipo de entrega no vencimento.
Exemplo:

0 — Physical Delivery

1 — Financial

Este campo requer uma lista de coédigo externo. Esses codigos e
valores foram feitos em planilhas externas para permitir a
manutencao de acordo com os requisitos de atualizacdes da B3.
Neste caso, o externo é ExternalDeliveryTypeCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.17

PaymentType

PmtTp

[1.1]

ExternalPaymentTy
peCode

int

Este atributo identifica a forma de liquidag&o do negdcio.

Este campo requer uma lista de codigo externo. Esses cédigos e
valores foram feitos em planilhas externas para permitir a
manutengao de acordo com os requisitos de atualizacdes da B3.
Neste caso, o externo é ExternalPaymentTypeCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.18

AllocationRoundLot

AllcnRndLot

[0.1]

int

int

Tamanho de lote pre-definido para fins de alocacao.

1.19

TradingCurrency

TradgCcy

[1.1]

ExternalActiveOrHist
oricCurrencyCode

string
length =3

Este atributo possui o codigo da moeda de negociagéo.

Este campo requer uma lista de codigo externo. Esses cddigos e
valores foram feitos em planilhas externas para permitir a
manutencéo flexivel de acordo com os requisitos de atualizagdes da
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B3. Neste caso, 0 externo é ExternalActiveOrHistoricCurrencyCode
no arquivo ExternalCodelLists_BVMF.xls

1.20 Distributionldentifica | Dstrbtnld [1..1] int int Cadigo de distribuicdo do papel.

tion
Este codigo identifica a verséo do ativo.
O par "ISIN" + "Cédigo de Distribuicdo" é necessario para
instrumentos que tém depositario, como agées e ouro.
N&o ha distribuicéo de derivativos.

1.21 PriceFactor PricFctr [1..1] int int Fator que indica o nimero de agGes utilizadas para a formagéo de
preco. O preco de uma ordem é apresentado com base no fator de
preco. Exemplo: se o fator de preco é 1, o preco de ordem refere-se
a 1 acéo. Se o fator de preco é 1.000, o preco de ordem representa
0 preco de 1.000 acoes.

1.22 DaysToSettlement DaysToSttim [1..1] Max4Text string Prazo em dias para liquidag&o.

maxLength = 4
minLength = 1
1.23 ExercisePrice ExrcPric [1..1] RestrictedFINActive | decimal Preco pre-determinado em que o titular de um derivativo vai comprar
OrHistoricCurrencyA | fractionDigits = 10 ou vender um instrumento subjacente.
nd1l0DecimalAmoun | mininclusive =0
t totalDigits = 25

1.24 OptionStyle OptnStyle [0..1] OptionStyle4Choice Especifica como uma opcao pode ser exercida

1.25 OptionType OptnTp [0..1] OptionType2Choice Especifica se € uma opgéo de chamada (direito de comprar um
subjacente especifico) ou uma opcéo de venda (direito de vender
um ativo subjacente especifico).

1.26 Underlyinglnstrumen | Undrlyginstrmlid [0..1] char string Possui a identificagé@o do ativo objeto

tldentification
1.27 PremiumUpfrontindi | PrmUpfrntind [1..1] YesNolndicator boolean Indica se a opgéo sobre agfes tem o seu prémio pago
cator antecipadamente ou n&o.
1.28 SeriesType SrsTp [0..1] ExternalSeriesType int Tipo de série no que diz respeito a atualizacéo do preco de
Code exercicio.
Exemplos:
0 - "Sem correcao";
1 - "Correcao pela taxa do Délar (ndo protegida)";
2 - "Corregéo TJLP";
3 - "Correcgédo pela TR";
4 - "Correcao pelo IPCR";
5 - "Opcodes de Troca — SWOPTIONS";
6 - "Opcdes in indices pontos de";
7 - "Correcéo taxa pela fazer Dolar (protegida)";
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8 - "Correcdo pelo IGP-M - opg¢bes protegidas™;
9 - "Correcéo pela URV";
234 - "Corregao pelo DISeries”.
Este campo requer uma lista de c6digo externo. Esses codigos e
valores foram feitos em planilhas externas para permitir a
manutencao flexivel de acordo com os requisitos de atualizagdes da
B3. Neste caso, 0 externo é ExternalSeriesTypeCode no arquivo
ExternalCodeLists BVMF.xIs.
1.29 Targetinstrumentlde | Trgtinstrmid [0..1] int int Identificac@o do instrumento-alvo.
ntification
1.30 ProtectionFlag PrtcnFlg [1..1] YesNolndicator boolean Indica que a opgao é protegida em relagdo a eventos corporativos.
Ou seja, no caso de eventos, o prego das opgdes podera ser
ajustado.
1.31 AutomaticExerciseln | AutomtcExrcind [1..1] YesNolndicator boolean Define se a opcéo é exercida automaticamente.
dicator
1.32 DataStatus DataSts [0..1] Max1Text string Este campo indica se houve atualizacdo de dados de determinado
maxLength = 1 registro. Os status validos para o registro sdo:
minLength =1 | = Incluido (a linha néo existia na publicacédo anterior). Todas as
primeiras publicacdes do dia terdo esse status;
U = Atualizado (a linha j& existia na publicacdo anterior e sofreu uma
atualizacéo em qualquer campo);
D = Deletado (a linha deve ser excluida). Sera mostrada uma UGnica
vez no arquivo divulgado, em seguida sera realizada a excluséo. Se
um novo arquivo for gerado apds esse status, a informagéo nédo sera
mais exibida no campo; e
N = Nenhum (a linha j& existia na publicacéo anterior e ndo sofreu
nenhuma atualizagdo em qualquer campo).
SwaplnstrumentFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 Swaplnstrument Swplnstrm [0..%] + Contains the swap instruments.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
. . - Sy _ Ticker that identifies a stock traded on a stock exchange. The
2 R el e [1..1] VEEaEHiiE mngength_— e Ticker Symbol is a short and convenient way of identifying a stock.
minLength =1
Securityldentificatio string _ Single numericSingle numeric code used to identify the instrument
1.3 N Sctyld [1.1] Max35Text mﬁ]xl_l_eennggithhz—l% in the B3 trading environment.
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1.4

SecuritySource

SctySrc

[1.1]

Max35Text

string
maxLength = 35
minLength = 1

Qualifier of the instrument. Valid value for this field is “8”.

15

MarketldentifierCod
e

MktldrCd

[1..1]

MiICldentifier

string
pattern = [A-Z0-9]{4,4}

Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
identifications". This tag is optional and if no Securities Exchange
is provided - it is assumed to be a BVMF instrument.

Default Value = “BVMF”.

(SecurityExchange)

1.6

Asset

Asst

[1.1]

Max30Text

string
maxLength = 30
minLength = 1

Asset associated with the security, such as DOL, BGI, OZ1, WDL,
CNI, ICF, CCM, PETR etc.

1.7

AssetDescription

AsstDesc

[1..1]

Max100Text

string
maxLength = 100
minLength =0

Commodity description.

1.8

Segment

Sgmt

[1.1]

ExternalSegmentCo
de

int

A Segment represents the first level of market classification in the
post trade process.
Example:

1 - Equity - Cash

2 - Equity derivatives
3 - Corporate bonds
4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds
9-FX

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalSegmentCode in the file ExternalCodeLists_BVMF.xls

1.9

Market

Mkt

[1..1]

ExternalMarketCode

int

A Market represents the Second level of market classification in
the post trade process.
Example:

1 - Spot Market

2 - Futures Market

3 - Options on Spot

4 - Options on Futures
5 - Forward

10 - Cash
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12 - Options exercise (call)
13 - Options exercise (put)
17 - Auction

20 - Odd Lot

30 - Equity Forward

70 - Equity Call

80 - Equity Put

This field requires an external code list. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external is
ExternalMarketCode

1.10

Description

Desc

]

Max100Text

string
maxLength = 100
minLength = 0

Description of Security in the Trade Structure system, e.g., Opcao
sobre acao, Opcao sobre indice, Ouro, Futuro de Dolar, Swap
Cambial, Rolagem de Soja, FWD Points DOL and so on.

111

TradingStartDate

TradgStartDt

]

ISODate

date

Start date of the financial instrument trading.

1.12

TradingEndDate

TradgEndDt

]

ISODate

date

Completion date of the financial instrument trading.

1.13

ISIN

ISIN

1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
for Standardisation (ISO). The ISIN is composed of a 2-character
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.

1.14

CFICode

CFICd

1]

Max6Text

string
minLength =1
maxLength = 6

Code that classifies the instrument.

1.15

PaymentType

PmtTp

]

ExternalPaymentTyp
eCode

int

Specifies how the transaction is to be settled.

This field requires a list of external code. These codes and values
were made in external spreadsheets to enable flexible
maintenance in accordance with the requirements of the
BM&FBOVESPA updates. In this case the external file is in
ExternalPaymentTypeCode ExternalCodeLists_BVMF.xIs

1.16

ContractMultiplier

CtrctMltplr

4]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

Is the ratio between the contract size and the trading reference
quantity. For Instance, Cattle is a 330 arrobas contract, but trade
price refers to 1 arroba, so the multiplier is 330. Dollar contracts
are 50000 USD but the price refers to 1000 USD, so the multiplier
is 50.
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For contracts traded in rate instead of price, this attribute
represents the ratio between target points and contract size
Indicates the commodity quantity in which the trading price is

: decimal based on. For example: Cattle trading price is based on 1 arroba.

1.17 'r?tsns etQuotationQua AsstQtnQty [0..1] DecimalNumber fractionDigits = 17 Dollar trading price is based on 1000 dollars.

Y totalDigits = 18 This field is filled in with “1” if the instrument is traded at interest
rate
decimal Quantity that defines the real pure gold weight in each futures

1.18 PureGoldWeight PureGoldWght [0..1] DecimalNumber fractionDigits = 17 contract. As long as only the 250 g contract is traded, the pure
totalDigits = 18 gold weight will always be 249,75 g.

1.19 AllocationRoundLot | AllcnRndLot [0..1] int int Pre-defined lot size for allocation purposes.

This attribute has the code of the trading currency.
This field requires a list of external code. These codes and values
" ’ " were made in external spreadsheets to enable flexible
1.20 TradingCurrency TradgCcy [0..1] Eﬁ%g?::é'vggg':m |Set:1mtgh =3 maintenance in accordance with the requirements of the
Y gth = BM&FBOVESPA updates. In this case the external file is in
ExternalActiveOrHistoricCurrencyCode
ExternalCodeLists_BVMF.xIs
EconomiclndicatorPriceFile
INDICE Campo Abreviagdo do Campo Card. Tipo de Dado Detalhe do Tipo de Dado | Descrigdo
1.0 EconomiclndicatorPr | EcncindPric [0..%] A Contém os prec¢os dos indicadores econémicos
ice

1.1 ReportDate RptDt [1..1] ISODate date Data de referéncia da informacéo.

1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Cadigo que identifica um instrumento negociado/registrado em bolsa
maxLength = 35 de valores. O simbolo é uma forma curta e conveniente de
minLength = 1 identificar um instrumento.

1.3 Securityldentification | Sctyld [1..1] Max35Text string Cédigo numérico Unico usado para identificar o instrumento dentro
maxLength = 35 do ambiente de negociagdo B3.
minLength =1
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1.4 SecuritySource SctySrc [1..1] Max35Text string Qualificador do instrumento. O valor valido para o campo é “8”.
maxLength = 35
minLength = 1
15 MarketldentifierCod MktldrCd [1..1] MICldentifier string Cadigo identificador da bolsa em que o instrumento esta listado.
e pattern = [A-Z0-9]{4,4} Identificagc@o do mercado financeiro, conforme estipulado na norma
ISO 10383. Default = “BVMF”.
1.6 EconomiclndicatorD | EcncindDesc [1..1] Max100Text string Descrig¢&o do indicador econémico.
escription maxLength = 100
minLength = 0
1.7 DecimalPrecision DcmlPresn [1..1] int int Quantidade de casas decimais utilizadas no calculo do prego ou
para proposito de divulgagdo. Este campo deve ser preenchido
guando a informagao da mensagem refere-se as curvas de preco.
1.8 PriceValue PricVal [1..1] RestrictedBVMFActi | decimal Valor do indicador econdmico.
veOrHistoricCurrenc | fractionDigits = 20
yAnd20DecimalAmo | totalDigits = 28
unt
1.9 DataStatus DataSts [0..1] Max1Text string Este campo indica se houve atualizag&o de dados de determinado
maxLength = 1 registro. Os status validos para o registro sdo:
minLength =1 | = Incluido (a linha n&o existia na publicagéo anterior). Todas as
primeiras publicagdes do dia terdo esse status;
U = Atualizado (a linha ja existia na publicacédo anterior e sofreu uma
atualizacéo em qualquer campo);
D = Deletado (a linha deve ser excluida). Sera mostrada uma Unica
vez no arquivo divulgado, em seguida seré realizada a excluséo. Se
um novo arquivo for gerado apds esse status, a informag&o nédo sera
mais exibida no campo; e
N = Nenhum (a linha j& existia na publicagdo anterior e ndo sofreu
nenhuma atualizagdo em qualquer campo).
IndexesEODSettlementPriceFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 ::Lci!exesSettlementP IndxsSttimPric [0..%] + Contains the settlement prices.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
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12 TickerSymbol TckrSymb [1.1] Tickerldentifier fr:gzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
’ Y y . » 9 _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Smgle numeric code used to identify the instrument in the B3 trading
n : _ environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd [1..1] MICldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
strin for Standardisation (1ISO). The ISIN is composed of a 2-character
1.6 ISIN ISIN [0..1] ISINIdentifier atte?rn = [A-Z0-9K{12,12} prefix representing the country of issue, followed by the national
P ' security number (if one exists), and a check digit. Each country has
a national numbering agency that assigns ISIN numbers for
securities in that country.
1.7 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
RestrictedBVMFACcti decimal
1.8 AdjustedQuote AdjstdQt [0..1] WEQIAIERTECITENE totalDigits = 28 Adjusted quote
’ " yAnd12DecimalAmo SN e :
unt fractionDigits = 12
RestrictedBVMFACcti decimal
1.9 AdjustedQuoteTax AdjstdQtTax [0..1] veOrHlstoru_:Currenc totalDigits = 28 Adjusted quote.
yAnd12DecimalAmo Se S eo
unt fractionDigits = 12
AdjustedQuoteSitua . " Sy . R
1.10 tion AdjstdQtStin [0..1] Max1Text maxLength =1 Adjusted quote situation.
minLength = 1
RestrictedBVMFACcti decimal
PreviousAdjustedQ . veOrHistoricCurrenc N . , . .
1.11 Lote PrvsAdjstdQt [0..1] yAnd12DecimalAmo totalplglts = 2§ Previous day’s session adjusted quote.
unt fractionDigits = 12
RestrictedBVMFACcti decimal
1.12 PIEVOUSAC(ISECQ PrvsAdjstdQtTax [0..1] veOrHlstorl(;Currenc totalDigits = 28 Previous day’s session adjusted quote.
uoteTax yAnd12DecimalAmo - ST
unt fractionDigits = 12
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. . string
1.13 Prewo_usA_dJustedQ PrvsAdjstdQtStin [0..1] Max1Text maxLength =1 Previous day’s session adjusted quote situation.
uoteSituation . _
minLength =1
RestrictedBVMFACcti .
e decimal
- - veOrHistoricCurrenc S . .
1.14 VariationPoints VartnPts [0..1] yAnd12DecimalAmo totalplglt_s = 2§ Variation in points.
unt fractionDigits = 12
RestedAC | dacimal
1.15 EquivalentValue EqvtVal [0..1] yAnd12DecimalAmo totalplglt_s = 22_3 Equivalence value.
unt fractionDigits = 12
RestrictedBVMFACcti decimal
AdjustedValueContr . veOrHistoricCurrenc S . .
1.16 act AdjstdValCitrct [0..1] yAnd12DecimalAmo totalplglt_s = 2? Adjusted value per contract in BRL.
fractionDigits = 12
unt
SettlementPriceFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 SettlementPrice SttimPric [0..%] + Contains the settlement prices.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string - . o .
12 TickerSymbol TckrSymb [1.1] Tickerldentifier maxLength = 35 Ticker that identifies a stock tr.aded ona sftock.e)gchange. The Ticker
: _ Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string . ) . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n : - environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated
in the 1SO 10383 standard "Codes for exchanges and market
MarketldentifierCod o string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd [1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
. system designed by the United Nation's International Organisation
1.6 ISIN ISIN [0..1] ISINIdentifier 9 _ for Standardisation (ISO). The ISIN is composed of a 2-character
pattern = [A-Z0-9]{12,12} 3 . . .
prefix representing the country of issue, followed by the national
security number (if one exists), and a check digit. Each country has
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a national numbering agency that assigns ISIN numbers for
securities in that country.
1.7 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
| | weortistoriccuriene | decimel |
1.8 AdjustedQuote AdjstdQt [0..1] And12DecimalAmo totalDigits = 28 Adjusted quote.
Znt fractionDigits = 12
RestrictedBVMFACcti .
; ; veOrHistoricCurrenc deum_al_ .
1.9 AdjustedQuoteTax AdjstdQtTax [0..1] And12DecimalAmo totalDigits = 28 Adjusted quote.
ﬁnt fractionDigits = 12
. . string
1.10 Qgrj]ustedQuoteSnua AdjstdQtStin [0..1] Max1Text maxLength =1 Adjusted quote situation.
minLength = 1
RestrictedBVMFACcti decimal
1.11 Eg?;"OUSAdJUStedQ PrvsAdjstdQt [0..1] Vigé'i";éﬂgﬁ:{ﬁ:g totalDigits = 28 Previous day’s session adjusted quote.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti decimal
1.12 Eg?gfro;:AdJUStedQ PrvsAdjstdQtTax [0..1] Vigg:?g:gﬁ:&?g totalDigits = 28 Previous day’s session adjusted quote.
ﬁnt fractionDigits = 12
. . string
1.13 E;?gg;’usg%gStedQ PrvsAdjstdQtStin [0..1] Max1Text maxLength =1 Previous day’s session adjusted quote situation.
minLength = 1
RestrictedBVMFACcti .
veOrHistoricCurrenc EEaiEl
1.14 VariationPoints VartnPts [0..1] And12DecimalAmo totalDigits = 28 Variation in points.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti .
T decimal
1.15 EquivalentValue EqvtVal [0..1] vigéi'?éggﬂ?:{;ﬁgg totalDigits = 28 Equivalence value.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti decimal
1.16 :((:jtjustedVaIueContr AdjstdValCtrct [0..1] Vigg;?éﬂgg:&?g totalDigits = 28 Adjusted value per contract in BRL.
ﬁnt fractionDigits = 12
IndexesReferencePriceFile
[ INDEX | Message Item | Tag [ Mult. | Data Type | Data Type Details | Description
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1.0 IrzgexesReferenceP IndxsRefPric [0..%] &3 Contains the instruments’ reference prices
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_= 35 g';rﬁrotlr::t a:dsirgglisng (?(t)?\f/z;riﬁft\jmg; gfsizi(g:nkti?;ﬁga; g?o' cIT(he ==
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text rST:g:Eength =35 Single num_ericSingIe numeric code used to identify the instrument in
n . _ the B3 trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the 1ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - strin identifications”. This tag is optional and if no Securities Exchange is
15 e MktldrCd (1..1] MICldentifier patt(grn = [A-Z0-9]{4,4} provided - it is assume?j to bF()a a BVMF instrument. ’
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} representing the country of issue, followed by the national security
' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string . . .
17 Asset Asst [0.1] Max30Text maxLength = 30 éilsietlgés?(l:a'\tﬂedemth the security, such as DOL, BGI, OZ1, WDL,
minLength =1 ’ ' T
Expiration code of a Futures or an Option contract.
E.g:
If Futures: MYY:
M : Month Code
string YY: Year Code (Two last digits of year)
1.8 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4
minLength =1 If Option: MYOA:
M: Month Code,
Y: Year Code,
O: Option Type
A: Alphanumeric Sequence
1.9 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.10 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
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Contract expiration date.
Attribute types used in the following positions:
1.11 ExpirationDate XprtnDt [0..1] ISODate date - Swap Positions
- NDF Positions
- Flexible Options Positions
Underlying Security Identifier
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
g Standardisation (ISO). The ISIN is composed of a 2-character prefix
112 Underlyinglnstrume Undrivalnstrm [0..1] Max12Text ﬁ:g?(ﬁ ength = 12 representing the country of issue, followed by the national security
’ nt e - minLen %h __1 number (if one exists), and a check digit. Each country has a national
gth = numbering agency that assigns ISIN numbers for securities in that
country.
Note: This field is required only when the file is about Stock Reference
Price
RestrictedFINActive | decimal
. . . OrHistoricCurrencyA | fractionDigits = 10 Preset price at which the holder of a derivatives will buy or sell the
113 ExercisePrice ExrcPric (1.1] nd1l0DecimalAmoun | mininclusive =0 underlying instrument.
t totalDigits = 25
1.14 ReferencePrice RefPric [1..1] Sgg:ﬁ't:%aggjfxg ?oet;:rlg]?lits =20 Provides reference price
: - yAnd2DecimalAmou DAL = - RIUCE;
i fractionDigits = 2
decimal Volatility value.
1.15 VolatilityValue VoltlyVal [0..1] DecimalNumber fractionDigits = 17 Note: This field is required only when the file is about Stock Reference
totalDigits = 18 Price.
RestrictedBVMFActi | decimal
veOrHistoricCurrenc | fractionDigits = 10 Delta value.
R DEEELE DiltaVal 25:1] yAnd7DecimalAmou | mininclusive = 0
nt totalDigits = 25
ReferencePriceFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 ReferencePrice RefPric [0..%] A Contains the instruments’ reference prices
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
: . - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier m;XLLeenng%Lhz_fs Symbol is a short and convenient way of identifying a stock.
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13 Securityldentificatio Sctyld [1.1] Max35Text z:gr;gength - 35 Single num_ericSingIe numeric code used to identify the instrument in
n ) _ the B3 trading environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”".
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
B string Standardi_sation (ISO). The _ISIN is composed of a 2-qharacter p(efix
1.6 ISIN ISIN [0..1] ISINIdentifier attern = [A-Z0-9]{12,12} representing the country of issue, followed by the national security
p ' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
17 Asset Asst [0.1] Max30Text frtlgzgength =130 éstIetI gls:scg:(i:a’\;ed with the security, such as DOL, BGI, OZ1, WDL,
. _ , , , etc.
minLength =1
Expiration code of a Futures or an Option contract.
E.g:
If Futures: MYY:
M : Month Code
string YY: Year Code (Two last digits of year)
1.8 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4
minLength =1 If Option: MYOA:
M: Month Code,
Y: Year Code,
O: Option Type
A: Alphanumeric Sequence
1.9 OptionStyle OptnStyle [1..1] OptionStyle2Code string Specifies how an option can be exercised (American, European)
Specifies whether it is a Call option (right to purchase a specific
1.10 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
Contract expiration date.
Attribute types used in the following positions:
1.11 ExpirationDate XprtnDt [0..1] ISODate date - Swap Positions
- NDF Positions
- Flexible Options Positions
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Underlying Security Identifier
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
Underlyinglnstrume _ representing the country of issue, followed by the national security
El nt el s (21 M EETE m_axLength_— 12 number (if one exists), and a check digit. Each country has a national
minLength =1 . ) R
numbering agency that assigns ISIN numbers for securities in that
country.
Note: This field is required only when the file is about Stock Reference
Price
RestrictedFINActive | decimal
. . ) OrHistoricCurrencyA | fractionDigits = 10 Preset price at which the holder of a derivatives will buy or sell the
113 ExercisePrice ExrcPric (1.1] nd1l0DecimalAmoun | mininclusive =0 underlying instrument.
t totalDigits = 25
| | e | deoma | _
1.14 ReferencePrice RefPric [1..1] 5 totalDigits = 20 Provides reference price.
yAnd2DecimalAmou - S
nt fractionDigits = 2
decimal Volatility value.
1.15 VolatilityValue VoltlyVal [0..1] DecimalNumber fractionDigits = 17 Note: This field is required only when the file is about Stock Reference
totalDigits = 18 Price.
RestrictedBVMFActi | decimal
veOrHistoricCurrenc | fractionDigits = 10 Delta value.
e Dl DltaVal 101 yAnd7DecimalAmou | mininclusive = 0
nt totalDigits = 25
BDRReferencePriceFile
INDEX Message ltem Tag Mult. Data Type Data Type Details Description
1.0 BDRRefPricFile BDRRefPricFile [0..%] + Contains instruments reference prices equities.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . "
. ) - _ Ticker that identifies a stock traded on a stock exchange. The
— TickerSymbol TekrSymb [1.1] Tickerldentifier mngength_— £ Ticker Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . .
1.3 Securityldentification | Sctyld [1..1] Max35Text maxLength = 35 Smgle numeric code used to identify the instrument in the B3
: _ trading environment.
minLength = 1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
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Market Identifier Code. Identification of the exchange as stipulated
in the 1SO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange
L5 e MktldrCd [1.1] MICldentifier pattern = [A-Z0-9]{4,4} is provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation
strin for Standardisation (ISO). The ISIN is composed of a 2-character
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn = [A-Z0-9]{12,12} prefix representing the country of issue, followed by the national
P - ' security number (if one exists), and a check digit. Each country
has a national numbering agency that assigns ISIN numbers for
securities in that country.
string . . .
1.7 Asset Asst [0..1] Max30Text maxLength = 30 é?\ﬁetlCa;socmca'\tﬂedequ_r:qtgtecsecunty, such as DOL, BGI, OZ1, WDL,
minLength = 1 ’ ' '
RestrictedBVMF5 decimal
1.8 ReferencePrice RefPric [1..1] ﬁ‘ﬁg‘ﬁ?gﬂgﬂgf totalDigits = 20 Provides reference price.
malAmount fractionDigits = 2
ETFTradeFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 ETFTrade ETFTrad [0..%] + Equity — EFT.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . . .
. . - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
. I string . . . . . . ’
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n . _ environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
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RestrictedBVMFACcti .
N decimal
1.6 FirstPrice FrstPric [0..1] VZ%T';SZS;;&?S totalDigits = 28 Opening price of the day.
Y fractionDigits = 12
unt
RestrictedBVMFACcti decimal
1.7 MinimumPrice MinPric [0..1] VZ?;T;SJE;:&?S totalDigits = 28 Minimum price.
Y fractionDigits = 12
unt
RestrictedBVMFACcti .
S decimal
1.8 MaximumPrice MaxPric [0..1] VZ%T%?S&:&%]S totalDigits = 28 Maximum price.
y fractionDigits = 12
unt
| | RSHHEIBNAS | ol -
1.9 LastPrice LastPric [0..1] - totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . c oo
fractionDigits = 12
unt
A RestrictedBVMFActi | decimal
1.10 OescnlatlonPercenta OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
RestrictedBVMF5Act .
iveOrHistoricCurrenc de(:|m'a|'
1.11 IndexValue IndxVal [1..1] And2DecimalAmou totalDigits = 20 Index value.
ﬁt fractionDigits = 2
FESTHEETAST | deoma
1.12 TradeAveragePrice | TradAvrgPric [0..1] yAnd12DecimalAmo totalp|g|t§ = 2§ Trade average price.
fractionDigits = 12
unt
RestrictedBVMF5Act decimal
1.13 PrgwousDayCIosmg PrvsDayClsgPric [1..1] |veOrH|stor|cCurrenc totalDigits = 20 Previous day closing price.
Price yAnd2DecimalAmou - N
nt fractionDigits = 2
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TradelnformationFile

INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 Tradelnformation TradInf [0..%] A Contains trade information.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
: . - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
string . . . . . . .
1.3 Securityldentification | Sctyld [1..1] Max35Text maxLength = 35 tshlggBlg ?rl;rgiincgf\]/ﬁlc(?nrr]r?gﬁnc code used to identify the instrument in
minLength = 1 9 ’
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd [1..1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attegrn - [A-20-9){12,12} representing the country of issue, followed by the national security
P - ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
RestrictedBVMFACcti .
o decimal
1.7 FirstPrice FrstPric [0..1] V,i%':g’ggé?ncq:{,&e,ﬂg totalDigits = 28 Opening price of the day.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti decimal
L ) s veOrHistoricCurrenc T o - q
1.8 MinimumPrice MinPric [0..1] And12DecimalAmo totalDigits = 28 Minimum price.
ﬁnt fractionDigits = 12
RestrictedBVMFACcti .
o decimal
1.9 MaximumPrice MaxPric [0..1] Vigﬂlzsgggnﬁ:&?g totalDigits = 28 Maximum price.
ﬁnt fractionDigits = 12
. .| decimal
1.10 TradeAveragePrice TradAvrgPric [0..1] S:Strrllﬁts?gﬁ:c'\ﬁl:é?\t:: totalDigits = 28 Trade average price.
fractionDigits = 12
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yAnd12DecimalAmo
unt
RestrictedBVMFACcti .
T decimal
" : veOrHistoricCurrenc S . .
111 LastPrice LastPric [0..1] yAnd12DecimalAmo totall_Dlglt_s = 2§ Closing price of the day.
unt fractionDigits = 12
ATecF RestrictedBVMFActi | decimal
1.12 SscnlatlonPercentag OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
ntity fractionDigits = 2
RestrictedBVMF2Act | decimal
1.13 TradeQuantity TradQty [0..1] iveAndODecimalQua | fractionDigits =0 Trade quantity.
ntity totalDigits = 28
ExternalMarketData
1.14 Ma_rl_(etD_ataStreamId MktDataStrmld [0..1] Streamldentification | string The identifier or name of the price stream.
entification Code
RestrictedBVMF4Act )
NationalFinancialVol ) iveOrHistoricCurrenc decn_'nal - . .
1.15 NtIFinVol [0..1] . fractionDigits = 8 Financial volume traded on the day (BRL).
ume yAnd8DecimalAmou Lo
nt totalDigits = 28
RestrictedBVMF4Act decimal
InternationalFinanci . iveOrHistoricCurrenc ; L . .
1.16 alVolume IntIFinVol [0..1] yAnd8DecimalAmou fractlo'nl_Dlgl_ts =8 Financial volume traded on the day (USD).
nt totalDigits = 28
; . RestrictedBVMFActi | decimal
1.17 F|nan9|allnstrument FinInstrmQty [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of financial instruments traded.
Quantity . . S
ntity fractionDigits = 8
" - veoristorcCuren. | decimal o
1.18 BestBidPrice BestBidPric [0..1] : totalDigits = 28 Best bid price.
yAnd12DecimalAmo . o
unt fractionDigits = 12
RestrictedBVMFACcti decimal
; - veOrHistoricCurrenc ecimal _ .
1.19 BestAskPrice BestAskPric [0..1] yAnd12DecimalAmo totalp|g|t§ = 2? Best ask price.
unt fractionDigits = 12
- RestrictedBVMF2Act | decimal
1.20 Regulngransactlons RglrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Regular number of transactions.
Quantity : ot
ntity totalDigits = 28
RestrictedBVMF4Act .
NationalRegularVolu iveOrHistoricCurrenc decn_nal .
1.21 NtIRgIrVol [0..1] ) fractionDigits = 8 Regular traded volume (BRL) - After Market.
me yAnd8DecimalAmou L2
nt totalDigits = 28
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RestrictedBVMF4Act decimal
1.22 I Sl IntIRgIrVol [0..1] MEIASIES S fractionDigits = 8 Regular traded volume (UDS) - After Market.
Volume yAnd8DecimalAmou e
nt totalDigits = 28
Restrlc_tedBVMFActl decimal
. L veOrHistoricCurrenc L . L
1.23 MaximumTradeLimit | MaxTradLmt [0..1] : totalDigits = 28 Maximum trade limit.
yAnd12DecimalAmo . oo
unt fractionDigits = 12
. . veortistorcCurren. | decimal N _
1.24 MinimumTradeLimit | MinTradLmt [0..1] 3 totalDigits = 28 Minimum trade limit.
yAnd12DecimalAmo . ST
unt fractionDigits = 12
RestrictedBVMFActi | decimal
1.25 Openlinterest Opnlintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
RestrictedBVMF2Act | decimal
1.26 gﬂggﬁgﬂﬁrnansaa NonRgIrTxsQty [0..1] iveAndODecimalQua | fractionDigits = 0 Non regular number of transactions.
Y ntity totalDigits = 28
ReqularTradedContr RestrictedBVMFActi | decimal
1.27 actg RglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Regular traded contracts.
ntity fractionDigits = 8
RestrictedBVMFActi | decimal
1.28 NEITHEg AT BelE NonRglrTraddCtrcts [0..1] veAnd8DecimalQua | totalDigits = 28 Non regular traded contracts.
ontracts : i iy
ntity fractionDigits = 8
RestrictedBVMF4Act )
NationalNonRegular iveOrHistoricCurrenc deC|r"naI .
1.29 NtINonRglrVol [0..1] . fractionDigits = 8 Non regular traded volume (BRL) - After Market.
Volume yAnd8DecimalAmou L0
nt totalDigits = 28
RestrictedBVMF4Act .
1.30 DO NETE) IntiNonRglrVol [0..1] WEOITHIS G TEE ?rzzlt?gﬁlDi its=8 Non regular traded volume (USD) - After Market
’ ularVolume 9 ” yAnd8DecimalAmou . g_ o 9 .
nt totalDigits = 28
TradelnformationIlndexFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 l’)r(adelnformatlonlnd TradInflndx [0..7] + Trade Information Index
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . o .
. . L _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier m;XLLeenng%Lhz_fs Symbol is a short and convenient way of identifying a stock.
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. -~ string . o . . . . .
13 ﬁecurltyldentlflcatlo Sctyld [1.1] Max35Text maxLength = 35 tsr:g%,% ?ri?iirlcsrllcﬁlsnﬂ:;gfnc code used to identify the instrument in
minLength =1 9 '
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string
1.6 AssetDescription AsstDesc [1..1] Max100Text maxLength = 100 Commaodity description.
minLength = 0
RestrictedBVMFACcti .
veOrHistoricCurrenc decimal
1.7 FirstPrice FrstPric [0..1] yAnd12DecimalAmo totalp|g|t§ = 2§ Opening price of the day.
unt fractionDigits = 12
RestrictedBVMFACcti .
T decimal
Af : D veOrHistoricCurrenc N - .
1.8 MinimumPrice MinPric [0..1] yAnd12DecimalAmo totalplglt_s = 2? Minimum price.
unt fractionDigits = 12
RestrictedBVMFACcti .
veOrHistoricCurrenc decimal
1.9 MaximumPrice MaxPric [0..1] yAnd12DecimalAmo totalp|g|t§ = 2§ Maximum price.
unt fractionDigits = 12
| | weortistoricCurene | decimal |
1.10 TradeAveragePrice | TradAvrgPric [0..1] : totalDigits = 28 Trade average price.
yAnd12DecimalAmo . S
unt fractionDigits = 12
RestrictedBVMF5Act .
PreviousDayClosing iveOrHistoricCurrenc decimal
1.11 Price PrvsDayClsgPric [1..1] And2DecimalAmou totalDigits = 20 Previous Day Closing Price.
ﬁt fractionDigits = 2
RestrictedBVMFACcti .
o decimal
1.12 LastPrice LastPric [0..1] veOrHlstor|(;Currenc totalDigits = 28 Closing price of the day.
yAnd12DecimalAmo . S
unt fractionDigits = 12
OscillationPercenta RestrictedBVMFActi | decimal
1.13 o OscnPctg [0..1] veAnd2DecimalQua | totalDigits = 10 Rate of oscillation.
9 ntity fractionDigits = 2
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RestrictedBVMF5Act .
. S decimal
1.14 IndexValue IndxVal [1..1] “f%;'ggg{g;:%e&c totalDigits = 20 Index Value.
ﬁt fractionDigits = 2
veortistoreCurens | decmal
1.15 SettlementValue SttimVal [0..1] And4DecimalAmou fractionDigits = 4 Value to be settled.
%t totalDigits = 19
CashMarketPositionFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 CashMarketPosition | CshMktPos [0..%] + Cash market open positions.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSvmbol TckrSvmb [1.1] Tickerldentifier ﬁ:g‘(ﬁ enath = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
’ Y Y - minLeng%h -1 Symbol is a short and convenient way of identifying a stock.
. - string . . . . . . .
Securityldentificatio _ Single numeric code used to identify the instrument in the B3 trading
1.3 n Sctyld [1..1] Max35Text mﬁ]xl_l_eennggtthh:-lss environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the 1ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications”. This tag is optional and if no Securities Exchange is
15 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attgrn = [A-Z0-9]{12,12} representing the country of issue, followed by the national security
p B ' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string . . .
_ Asset associated with the security, such as DOL, BGI, OZ1, WDL,
1.7 Asset Asst [1..1] Max30Text mﬁ]xl_l_eennggithhz—lso CNI, ICF, CCM. PETR efc.
decimal
1.8 BalanceQuantity BalQty [1..1] DecimalNumber fractionDigits = 17 Total quantity of financial instruments of the balance.
totalDigits = 18
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| | eoritorieCurrend. | decimal |
1.9 TradeAveragePrice | TradAvrgPric [0..1] And12DecimalAmo totalDigits = 28 Trade average price.
ﬁnt fractionDigits = 12
A factor that indicates the number of stocks that make up the price.
. . . . The order price is displayed based on the price factor, e.qg., if price
= Rl el P RES £ u ot factor is 1, the order price refers to 1 stock. If the price factor is 1000,
the order price represents the price of 1000 stocks.
decimal
1.11 BalanceValue BalVval [1..1] DecimalNumber fractionDigits = 17 Provides the total position value.
totalDigits = 18
OpenPositionFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 OpenPosition OpnPos [0..] A Contains open positions.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
12 TickerSymbol TckrSymb [1.1] Tickerldentifier frtlgzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
: y! Y/ " . 9 - Symbol is a short and convenient way of identifying a stock.
minLength =1
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n . _ environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
string system designed by the United Nation's International Organisation for
1.6 ISIN ISIN [0..1] ISINIdentifier maxLength = 4 Standardisation (ISO). The ISIN is composed of a 2-character prefix
minLength = 1 representing the country of issue, followed by the national security
number (if one exists), and a check digit. Each country has a national
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numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
17 Asset Asst (1.1 | Max30Text pattern = [A-Z0-9]{12,12} CNI, ICF, CCM, PETR etc.
Code of contract expiration.
This attribute has two types of format:
Format: MYY
M = Month Code
decimal Y = Year Code
1.8 ExpirationCode XprtnCd [1..1] Max4Text totalDigits = 28
fractionDigits = 8 Format: MYOA
where:
M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
RestrictedBVMFActi | string
1.9 Openinterest Opnlintrst [0..1] veAnd8DecimalQua | maxLength = 30 Quantity of open contracts.
ntity minLength = 1
L RestrictedBVMFActi | decimal
1.10 \S/tanatlonOpenlntere VartnOpnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Variation in the number of open contracts from one day to the next.
ntity fractionDigits = 8
IndexesOpenPositionFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 :]ndexesOpenPosmo IndxsOpnPos [0..%] A Contains open positions.
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
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12 TickerSymbol TckrSymb [1.1] Tickerldentifier fr:gzﬁen th = 35 Ticker that identifies a stock traded on a stock exchange. The Ticker
’ y Y - minLeng%h =_1 Symbol is a short and convenient way of identifying a stock.
. I string . . . . . . .
13 Securityldentificatio Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
n minLength = 1 environment.
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8".
minLength =1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9){4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier maxLength = 4 representing the country of issue, followed by the national security
minLength = 1 number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string Asset associated with the security, such as DOL, BGI, OZ1, WDL,
17 Asset Asst (1..1] | Max30Text pattern = [A-Z0-9}{12,12} CNIl, ICF, CCM, PETR etc.
Code of contract expiration.
This attribute has two types of format:
Format: MYY
M = Month Code
decimal Y = Year Code
1.8 ExpirationCode XprtnCd [1..1] Max4Text totalDigits = 28
fractionDigits = 8 Format: MYOA
where:
M = Month Code
Y = Year Code
O = Option Code
A = Alphanumeric Sequence Code
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RestrictedBVMFActi | string
1.9 Openinterest Opnintrst [0..1] veAnd8DecimalQua | maxLength = 30 Quantity of open contracts.
ntity minLength =1
o RestrictedBVMFActi | decimal
1.10 \S/tanatlonOpenlntere VartnOpnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Variation in the number of open contracts from one day to the next.
ntity fractionDigits = 8
ForwardOpenPositionFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 Erc:nNardOpenPosm FwdOpnPos [0..7] + Forward Open Positions
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string - . o )
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_= 85! ;n)c/:nli%rotlr]:t a:dsirg:'ftlzig g:,%f,kem?fevgg gfs;gc::nliife;?ﬁga; gteo- C-:Z]e UL
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text rST:ral?(Eength -35 Single numeric code used to identify the instrument in the B3 trading
n : - environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the 1ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod . string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1..1] MICldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
string
1.6 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification of the stock e.g.: ON, PN.
minLength = 1
string
1.7 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength =1
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.8 ISIN ISIN [0..1] ISINIdentifier pattern = [A-Z0-9}{12,12} representing the country of issue, followed by the national security
' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
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string Asset associated with the security, such as DOL, BGI, OZ1, WDL
1.9 Asset Asst [1..1] Max30Text maxLength = 30 CNLI. ICE. CCM. PETR etc ' ' ' ’ ’
minLength =1 ’ ' ' )
RestrictedBVMFActi | decimal
1.10 Openlinterest Opnintrst [0..1] veAnd8DecimalQua | totalDigits = 28 Quantity of open contracts.
ntity fractionDigits = 8
decimal
1.11 CurrentQuantity CurQty [1..1] DecimalNumber fractionDigits = 17 Current quantity.
totalDigits = 18
| | eV decinal _
1.12 ForwardPrice FwdPric [1..1] : fractionDigits = 4 Price of the forward contract.
yAnd4DecimalAmou ot
nt totalDigits = 19
SecuritiesLendingPositionFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 OS:ii:iLcj)ﬂtlesLendmgP SctiesLndgPos [0..%] + Securities Lending Position
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
. : - Sl Ticker that identifies a stock traded on a stock exchange. The Ticker
1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_— 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
13 Securityldentificatio Sctyld [1.1] Max35Text ?r:gzgength =35 Single numeric code used to identify the instrument in the B3 trading
n . _ environment.
minLength =1
string
1.4 SecuritySource SctySrc [1..1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
15 e MktldrCd (1.1] MiCldentifier pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
string Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.6 ISIN ISIN [0..1] ISINIdentifier attern = [A-Z0-9]{12,12} representing the country of issue, followed by the national security
p ’ number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.

63 |




3

[B S
BALCAQ

string Asset associated with the security, such as DOL, BGI, OZ1, WDL

1.7 Asset Asst [1..1] Max30Text maxLength = 30 CNLI. ICE. CCM. PETR etc ’ ' ' ’ '

minLength =1 ’ ' ' )
Distribution code of the instrument
N - Code that identifies the asset version.

1.8 Ecl)itrlbutlonldentlflca Dstrbtnid [1..1] int int The pair "ISIN" + "Distribution Identification" is required for instruments
that have a depositary, such as stocks and gold. There is no
distribution for derivatives.

. . decimal
1.9 CoveredQuantity CvrdQty [0..1] RestrictedFINDecim fractionDigits = 14 Provides the covered quantity.
alNumber A
totalDigits = 14
TotalBlockedPositio RestrictedFINDecim deCimal - . .
1.10 n TtIBlckdPos [0..1] alNumber fractionDigits = 14 Provides the total blocked positions.
totalDigits = 14
. . decimal
1.11 UncoveredQuantity | UcvrdQty [0..1] RestrictedFINDecim fractionDigits = 14 Provides the uncovered quantity.
alNumber L9
totalDigits = 14
. " decimal
1.12 TotalPosition TtlPos [0..1] ZESJ;:]C;(;?FINDeC'm fractionDigits = 14 Provides the total positions.
totalDigits = 14
RestrictedBVMFActi | decimal
1.13 BorrowerQuantity BrrwrQty [1..1] veAnd6DecimalQua | totalDigits = 19 Provides the quantity of borrower clients.
ntity fractionDigits = 6
RestrictedBVMFActi | decimal
1.14 LenderQuantity LndrQty [1..1] veAnd6DecimalQua | totalDigits = 19 Provides the quantity of lender clients.
ntity fractionDigits = 6
PortfolioCompositionFile

INDEX | Message Item Tag Mult. Data Type Data Type Details Description

1.0 EortfolloComposmo PrtfiCmpn [0..%] + Contais the Portfolio Composition

1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.

string ; . . .
7 n - _ Ticker that identifies a stock traded on a stock exchange. The Ticker

e VEREc] e e VB e m;xl_l'eenng%thh;fs Symbol is a short and convenient way of identifying a stock.
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International Securities Identification Number (ISIN). A numbering
system designed by the United Nation's International Organisation for
strin Standardisation (ISO). The ISIN is composed of a 2-character prefix
1.3 ISIN ISIN [1..1] ISINIdentifier attgrn = [A-Z0-9K{12,12} representing the country of issue, followed by the national security
p B ' number (if one exists), and a check digit. Each country has a national
numbering agency that assigns ISIN numbers for securities in that
country.
string
1.4 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
string
15 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code of stock specification e.g.: ON, PN.
minLength =1
decimal
1.6 TheorticalQuantity ThrlQty [1..1] DecimalNumber fractionDigits = 17 Instrument theortical quantity
totalDigits = 18
RestrictedBVMFACcti decimal
: ) veOrHistoricCurrenc ecimat _ . .
1.7 LastPrice LastPric [0..1] yAnd12DecimalAmo totalplg|t§ = 2§ Closing price of the day.
fractionDigits = 12
unt
. " 5 The Economic Value is the multiplication of the theoretical quantity
1.8 EconomicValue EcncVal [1..1] int int (ThertQuant) by the closing price (LastPric).
StockParticipationP . . This field contains the fluctuations by individual instruments in defining
1.9 ercent StockPrtcptnPct [1..1] int int the total index.
PortfolioCompositionPerQuarterFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 EOFIfOlIOCOTT‘IpOSItIO PrtflCmpn [0..%] A Contais the Portfolio Composition
string Ticker that identifies a stock traded on a stock exchange. The Ticker
11 TickerSymbol TckrSymb [1..1] Tickerldentifier maxLength = 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1 Coluna: COD.
string _ . .
1.2 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 U f'e_ld EEEES {112 GurgalEUe TENs:
minLength = 1 Coluna: ACAO
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1.3 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Coluna: TIPO o .
minLength =1 ’
decimal . .
1.4 TheorticalQuantity ThrlQty [1..1] DecimalNumber fractionDigits = 17 Ié'if;ﬁg?g?g??‘égg% Antlty
totalDigits = 18 ) )
S This field contains the fluctuations by individual instruments in defining
15 srtggrlfammpatlonP StockPrtcptnPct [1..1] int int the total index
Coluna : PART. %(1)
StockPerIndexFile
INDEX | Message ltem Tag Mult. Data Type Data Type Details Description
1.0 StockPerIndex StockPerlndx [0..4] iis Contains the Stock per Index
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
1.2 ExpirationDate XprtnDt [1..1] ISODate date This attribute is the maturity date of the instrument.
string
1.3 CorporationName CrpnNm [1..1] Max250Text maxLength = 250 This field provides the corporation name.
minLength = 1
string
1.4 SpecificationCode SpcfctnCd [0..1] Max10Text maxLength = 10 Code for specification ofthe stock e.g.: ON, PN.
minLength = 1
string . . - )
. ! - _ Ticker that identifies a stock traded on a stock exchange. The Ticker
1.5 TickerSymbol TckrSymb [1..1] Tickerldentifier mngength_- 35 Symbol is a short and convenient way of identifying a stock.
minLength = 1
string
1.6 AssetDescription AsstDesc [1..%] Max100Text maxLength = 100 Commodity description.
minLength = 0
VolatilitySurfaceFile
INDEX | Message Item Tag Mult. Data Type Data Type Details Description
1.0 VolatilitySurface VoltlySrfc [0..%] + Volatility Surface
1.1 ReportDate RptDt [1..1] ISODate date Reference date of the information.
string . . .
12 Asset Asst [0..1] Max30Text maxLength = 30 éf\lsle'i ca;ls:scégzcl:a’\tﬂed ;NIth the security, such as DOL, BGI, OZ1, WDL,
minLength = 1 ’ ' » S1C.
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string
1.3 AssetDescription AsstDesc [1..%] Max100Text maxLength = 100 Commodity description.
minLength =0
string . . . . . . .
1.4 Securityldentification | Sctyld [1.1] Max35Text maxLength = 35 Slngle numeric code used to identify the instrument in the B3 trading
: _ environment.
minLength = 1
string
15 SecuritySource SctySrc [1.1] Max35Text maxLength = 35 Qualifier of the instrument. Valid value for this field is “8”.
minLength = 1
Market Identifier Code. Identification of the exchange as stipulated in
the ISO 10383 standard "Codes for exchanges and market
MarketldentifierCod - string identifications". This tag is optional and if no Securities Exchange is
e e Al 2 AEE Bl ey pattern = [A-Z0-9]{4,4} provided - it is assumed to be a BVMF instrument.
Default Value = “BVMF”.
(SecurityExchange)
Specifies whether it is a Call option (right to purchase a specific
1.7 OptionType OptnTp [1..1] OptionTypelCode string underlying asset) or a Put option (right to sell a specific underlying
asset).
Expiration code of a Futures or an Option.
E.g:
If Futures: MYY:
string M : Month Code
1.8 ExpirationCode XprtnCd [1..1] Max4Text maxLength = 4 WE e (Gl (T (el eihis el Eey)
il @i =1l If Option: MYOA:
M: Month Code,
Y: Year Code,
O: Option Type
A: Alphanumeric Sequence
. . . Provides the number of business days, considering the date of the
1.9 WorkingDays WrkgDays (1.-1] int int trading session until the date of contract expiration (inclusive).
1.10 CalendarDays ClnrDays [1.1] int int Proyldes thg numbgr of calendar days, cons[deflng t.he da;e of the
trading session until the date of contract expiration (inclusive).
weoristorsCurrend. | decimal
1.11 DeltaValue DltaVal [0..1] ) fractionDigits = 7 Delta value.
yAnd7DecimalAmou L o9
nt totalDigits = 19
decimal
1.12 VolatilityValue VoltlyVal [0..1] DecimalNumber fractionDigits = 17 Implied volatility.
totalDigits = 18
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IndexesStructuredOperationlnstrumentFile

INDICE Campo Abreviacdo do Campo Card. Tipo de Dado Detalhe do Tipo de Dado | Descri¢do

1.0 IndexesStructuredO | IndxsStrdOprninstrm [0..%] A Este arquivo contém o cadastro de indices de instrumento de

perationinstrument estratégia.

1.1 ReportDate RptDt [1..1] ISODate date Data de referéncia da informacé&o.

1.2 TickerSymbol TckrSymb [1..1] Tickerldentifier string Cadigo que identifica um instrumento negociado/registrado em
maxLength = 35 bolsa de valores. O simbolo € uma forma curta e conveniente
minLength = 1 de identificar um instrumento.

1.3 Securityldentification | Sctyld [1..1] Max35Text string Codigo numérico Unico usado para identificar o instrumento
maxLength = 35 dentro do ambiente de negociacao B3.
minLength = 1

1.4 SecuritySource SctySrc [1..1] Max35Text string Qualificador do instrumento. O valor valido para o campo é
maxLength = 35 “8”.
minLength = 1

15 MarketldentifierCod MktldrCd [1..1] MiICldentifier string Cadigo identificador da bolsa em que o instrumento esta

e pattern = [A-Z0-9){4,4} listado. Identificagcéo do mercado financeiro, conforme
estipulado na norma ISO 10383. Default = “BVMF”.

1.6 Asset Asst [1..1] Max30Text string Mercadoria associada ao instrumento. Exemplos: DOL, BGl,
maxLength = 30 0OZ1, WDL, CNI, ICF, CCM, etc.
minLength = 1

1.7 AssetDescription AsstDesc [1..1] Max100Text string Descricdo da mercadoria
maxLength = 100
minLength =0

1.8 Segment Sgmt [1..1] ExternalSegmentCode int Segmento representa o primeiro nivel da classificagdo de

mercado no processo de pos-negociagao.
Exemplos:

1 - AcBes — Vista

2 - Acdes — Derivativos
3 - Renda fixa privada
4 - Agronegocio

5 - Financeiro

6 - Metais

7 - Energia elétrica

8 - Titulos publicos

9 - Cambio

Este campo requer uma lista de codigo externo. Esses
caédigos e valores foram feitos em planilhas externas para
permitir a manutencéo flexivel de acordo com os requisitos de
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atualizacdes da B3. Neste caso, o externo é
ExternalSegmentCode no arquivo
ExternalCodeLists BVMF.xIs.

1.9

Market

Mkt

[1.1]

ExternalMarketCode

int

Representa o segundo nivel da classificacdo de mercado no
processo de pds-negociacao.
Exemplo:

1 - MERCADO DISPONIVEL

2 - MERCADO FUTURO

3 - OPCOES SOBRE DISPONIVEL
4 - OPCOES SOBRE FUTURO

5 - MERCADO TERMO

10 - Vista

12 - Exercicio de opg¢des de compra
13 - Exercicio de op¢des de venda
17 - Leildo

20 - Fracionario

30 - Termo

70 - OPC

80 - OPV

Este campo requer uma lista de cédigo externo. Esses
cadigos e os valores foram criados em uma planilha externa
para permitir uma manutengao flexivel de acordo com os
requisitos de atualizagdes da B3. Neste caso, o externo é
ExternalMarketCode no arquivo ExternalCodeLists_BVMF.xls.

1.10

Description

Desc

[1.1]

Max100Text

string
maxLength = 100
minLength =0

Descri¢do do instrumento no sistema de negociacéo (Trade
System), por exemplo, Op¢é&o sobre Acédo, Opcéo sobre
indice, Ouro, Futuro de Délar, Swap Cambial, Rolagem de
Soja, Pontos FWD DOL e assim por diante.

1.11

SecurityCategory

SctyCtgy

[0..1]

ExternalSecurityCategoryCo
de

int

A categoria de instrumento representa o terceiro nivel de
classificacéo de mercado no processo de pés-negociacao.

Este campo requer uma lista de cédigo externo. Esses
caodigos e valores foram feitos em planilhas externas para
permitir a manutencéo flexivel de acordo com os requisitos de
atualizagdes da B3. Neste caso, o externo é
ExternalSecurityCategoryCode no arquivo

ExternalCodeLists BVMF.xIs.

112

ExpirationDate

XprtnDt

[1.1]

ISODate

date

Este atributo contém a data de vencimento do instrumento.
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1.13

ExpirationCode

XprtnCd

[1.1]

Max4Text

string
maxLength = 4
minLength =1

Cadigo de expiracédo do contrato.
Este atributo possui dois formatos:
Formato: MYY

M = Cbdigo do més

Y = Cédigo do ano

Formato: MYOA

onde:

M = Cédigo do més

Y = Cédigo do ano

O = Cédigo da opgao
A = Codigo sequencial alfanumérico

1.14

TradingStartDate

TradgStartDt

[1.1]

ISODate

date

Data de inicio da negociacao do instrumento financeiro.

1.15

TradingEndDate

TradgEndDt

[1..1]

ISODate

date

Data da concluséo da negociacao do instrumento financeiro.

1.16

ISIN

ISIN

[0.1]

ISINIdentifier

string
pattern = [A-Z0-9]{12,12}

INTERNATIONAL SECURITIES IDENTIFICATION NUMBER
— E uma padronizagéo internacional na codificagéo de titulos
financeiros, atribuindo a cada ativo um cédigo Unico de
identificacdo. O codigo para os titulos e valores mobiliarios
brasileiros apresenta a estrutura BR AAAA BBB CC 7, onde:
a) os dois primeiros caracteres (BR) identificam o cédigo do
BRASIL;

b) os quatro caracteres (AAAA) sao alfanumeéricos e
identificam o emissor;

c) os trés caracteres (BBB) sao alfanuméricos e identificam o
tipo de ativo, podendo ter sequéncia automatica na segunda
posicao (sequéncia 1) e na terceira posi¢éo (sequéncia 2) ou
nao ter qualquer sequéncia;

d) os dois caracteres (CC) séo alfanuméricos e identificam a
espécie, quando se tratar de acdes, ou representam uma
sequéncia automatica, para identificar cada emisséo de titulo
e valor mobiliario, quando se tratar de outras categorias; e

e) o Ultimo caractere (7) é o digito de controle.

1.17

CFICode

CFICd

[0.1]

Max6Text

string
minLength = 1
maxLength = 6

Cadigo usado para classificar um instrumento.

1.18

ContractMultiplier

CtrctMltplr

[0.1]

DecimalNumber

decimal
fractionDigits = 17
totalDigits = 18

E a razdo entre o tamanho do contrato e a quantidade de
cotacdo da mercadoria. Por exemplo, o contrato futuro de boi
(BGI) é composto de 330 arrobas, mas o preco de
negociagao é baseado em 1 arroba. Logo, para calcular o
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valor financeiro de uma operacao, é necessario multiplicar o
valor negociado por 330 (multiplicador do contrato). Outro
exemplo séo os contratos de ddlar, definidos em US$ 50.000,
mas cujo preco negociado refere-se a US$ 1.000.

Para contratos negociados em taxa ao invés de preco, este
atributo representa a razao entre os pontos no vencimento e o
tamanho do contrato.

1.19

AllocationRoundLot

AllcnRndLot

[0.1]

int

int

Tamanho de lote pre-definido para fins de alocacao.

1.20

TradingCurrency

TradgCcy

[1.1]

ExternalActiveOrHistoricCurr
encyCode

string
length =3

Este atributo possui o c6digo da moeda de negociagéo.

Este campo requer uma lista de cédigo externo. Esses
caodigos e valores foram feitos em planilhas externas para
permitir a manutencéo flexivel de acordo com os requisitos de
atualizacdes da B3. Neste caso, o externo é
ExternalActiveOrHistoricCurrencyCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.21

ValueTypeCode

ValTpCd

[1.1]

ExternalValueTypeCode

int

Cadigo que define o tipo de valor do instrumento, por
exemplo, preco ou taxa.
Exemplos:

0 — Rate
1 — Price

Este campo requer uma lista de cddigo externo. Esses
cadigos e valores foram feitos em planilhas externas para
permitir a manutencao de acordo com os requisitos de
atualizagdes da B3. Neste caso, o externo é
ExternalValueTypeCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.22

RolloverBasePriceC
ode

RIvrBasePricCd

[0.1]

ExternalRolloverBasePriceC
ode

int

Cadigo que define o preco base para calcular o valor total da
estratégia.

Para SecurityCategory igual a "ROLLOVER", indica que o
preco é usado como preco base para a "perna" mais liquida.

Se SecurityClassification néo é igual ao "ROLLOVER", o
contetido do campo € irrelevante.

"ROLLOVER" € o processo pelo qual um instrumento
financeiro é reinvestido na maturidade.
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Exemplos:

1- Last Price

2- Settlement price

Este campo requer uma lista de cédigo externo. Esses
codigos e valores foram feitos em planilhas externas para
permitir a manutencéo de acordo com os requisitos de
atualizacdes da B3. Neste caso, o externo é
ExternalRolloverBasePriceCode no arquivo
ExternalCodeLists BVMF.xIs.

1.23

OpeningFuturePositi
onDay

OpngFutrPosDay

..

1

int

int

Quantidade de dias para abrir posi¢éo futura.

Para classisficagdo "Forward Points", este atributo indica o
numero de dias entre o comércio de estratégia e da abertura
posic¢édo de futuros, por exemplo: 0, 1, 2.

1.24

SideTypeCodel

SdTpCd1

1]

SidelCode

string

Cadigo que indica, ao comprar uma estratégia, se a "perna"
da estratégia deve ser comprada ou vendida.

Este campo requer uma lista de codigo externo. Esses
caodigos e valores foram feitos em planilhas externas para
permitir a manutencao de acordo com os requisitos de
atualizacdes da B3. Neste caso, o externo €
ExternalSideTypeCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.25

UnderlyingTickerSy
mboll

UndrlygTckrSymb1

1]

Tickerldentifier

string
maxLength = 35
minLength = 1

Cadigo que identifica o ativo objeto (Codigo de negociagao)
negociado/registrado em bolsa de valores. O simbolo € uma
forma curta e conveniente de identificar um instrumento.

1.26

SideTypeCode2

SdTpCd2

1]

SidelCode

string

Cadigo que indica, ao comprar uma estratégia, se a "perna"
da estratégia deve ser comprada ou vendida.

Este campo requer uma lista de codigo externo. Esses
caodigos e valores foram feitos em planilhas externas para
permitir a manutengéo de acordo com o0s requisitos de
atualizagdes da B3. Neste caso, o externo €
ExternalSideTypeCode no arquivo
ExternalCodeLists_BVMF.xIs.

1.27

UnderlyingTickerSy
mbol2

UndrlygTckrSymb2

1]

Tickerldentifier

string
maxLength = 35
minLength = 1

Cadigo que identifica o ativo objeto (c6digo de negociagao)
negociado/registrado em bolsa de valores. O simbolo é uma
forma curta e conveniente de identificar um instrumento.

1.28

DataStatus

DataSts

1]

Max1Text

string
maxLength =1
minLength = 1

Este campo indica se houve atualizagdo de dados de
determinado registro. Os status validos para o registro sao:

| = Incluido (a linha nédo existia na publicacdo anterior). Todas
as primeiras publicagdes do dia terdo esse status;

U = Atualizado (a linha j& existia na publicacéo anterior e
sofreu uma atualizagcdo em qualquer campo);

D = Deletado (a linha deve ser excluida). Sera mostrada uma
Unica vez no arquivo divulgado, em seguida sera realizada a
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excluséo. Se um novo arquivo for gerado apds esse status, a
informacé&o ndo serd mais exibida no campo; e
N = Nenhum (a linha j& existia na publicacéo anterior e nao

sofreu nenhuma atualizagdo em qualquer campo).
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