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NOTICE TO THE MARKET

B3 releases its September 2024 operational highlights

Additional information is available on B3’s IR website.

Listed - Equities Sep/24 Sep/23  Var. %
Average Daily Trading Volume (R$ million)

Cash Market 22,115 22,505 -1.7% 26,937 -17.9%
Forward Market & Stock Futures 253 255 -0.5% 302 -16.0%
Options Market 663 561 18.1% 952 -30.4%
Total Equities 23,031 23,321 -1.2% 28,191 -18.3%
Stock Indices

ADV in thousand 3,022 3,228 -6.4% 3,178 -4.9%
RPCin R$ 0.964 0.949 1.6% 0.994 -3.1%
Other Highlights

Number of Accounts in Depository 6,039,093 5,692,802 6.71% 6,006,366 0.5%
Number of Individual Investors (CPFs) 5,214,249 4,854,056 7.4% 5,173,186 0.8%
Number of Listed Companies 427 437 -2.3% 427 0.0%
Securities Lending - Open Interest (R$ billion) 136 129 5.4% 135 1.1%
Average Lender Rate (% p.a.) 1.283% 1.359% -8 bps 1.621% -34 bps
Average Market Capitalization (R$ billion) 4,652 4,306 8.0% 4,627 0.5%
Turnover Velocity 119.3% 129.6% -1,028 bps 146.1% -2,682 bps
Listed - FICC Sep/24 Sep/23  Var.%
Average Daily Volume (thousand)

Interest Rates in BRL 5,036 4,388 14.8% 6,246 -19.4%
FX Rates 925 912 1.4% 1,125 -17.8%
Interest Rates in USD 377 321 17.6% 289 30.5%
Commodities 28 26 11.5% 22 30.8%
Cryptoassets 120 - - 135 -11.0%
Derivatives Volumes 6,486 5,646 14.9% 7,817 -17.0%
Revenue per Contract (R$)

Interest Rates in BRL 0.773 0.945 -18.2% 0.653 18.5%
FX Rates 5.814 4.814 20.8% 5.393 7.8%
Interest Rates in USD 2.587 2.076 24.6% 2.475 4.5%
Commodities 2.109 1.746 20.8% 1.769 19.2%
Cryptoassets 2.567 - - 2410 6.5%
Total RPC 1.636 1.638 -0.1% 1.436 14.0%
oTC Sep/24 Sep/23  Var.%
Fixed Income

New Issues (R$ billion) 1,589 1,403 13.3% 1,545 2.8%
Outstanding Volume (R$ billion) 7,316 5,789 26.4% 7.167 2.1%
Number of Investors - Treasury Direct 2,666,034 2,403,490 10.9% 2,664,828 0.0%
Outstanding Volume - Treasury Direct (R$ billion) 136 120 13.5% 136 0.4%
Derivatives

New Issues (R$ billion) 1,351 991 36.4% 1,255 7.6%
Outstanding Volume (R$ billion) 7,476 5,831 28.2% 7,193 3.9%
Other

Funds - Outstanding Volume (R$ billion) 4,353 3,938 10.5% 4,336 0.4%
Infrastructure for Financing Sep/24 Sep/23 Var. %
SNG

Total Vehicles - Financed 600,635 501,074 19.9% 631,452 -4.9%
Total Vehicles - Credit Penetration 34.2% 32.7% 154 bps 34.2% 6 bps
Technology, Data and Services Sep/24 Sep/23 Var. %
OTC Utilization (number of participants) 21,912 20,428 7.3% 21,793 0.5%
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