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2004 2005 2006 2007 2008 2009 2010 2011 2012 Apr-11 May-11 Jun-11 Jul-11 Aug-11 Sep-11 Oct-11 Nov-11 Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12
BRLInt. Rate (Thousands) FX (Thousands) Index (Thousands) M Others (Thousands)
Rate per Contract - RPC (BRL)
2006 2007 2008 2009 2010 2011 2012 | A-11 M-11 J11 )11 A1l S11 011 N-11 D11 | J12 F12 M12 A12 M-12
Interest rates in BRL 0.906 0.950 1.141 0.979 0.889 0918 0.965 |0.750 1.111 1.053 1.092 0.910 0.991 0.927 0.843 1.086 | 1.045 1.064 0.926 0.948 0.860
FX rates 2244 1.859 2065 2161 1.928 1.894 1.953 |1.920 1.820 1.813 1.801 1.691 1.826 1.991 1.870 2.082 | 2.106 1.929 1.876 1.991 1.757
Stock Indices 1.419 1501 2.145 1.620 1.564 1.614 1431 |1.875 1.477 1.864 1410 1.616 1.350 1.635 1.518 1.719|1.316 1.674 1.328 1.502 1.190
Interest rates in USD 1.094 0965 1.283 1.357 1.142 0.941 0929 |0.951 0.801 0.944 0.844 0.847 0914 1.066 0.836 0.930 | 0.958 0.804 0.911 0.991 1.081
Commodities 4749 3195 3.587 2.307 2.168 2.029 2.015 |1.774 1967 2131 1.948 1.757 1.969 2.645 2.302 2.385 | 1.688 2.033 2.183 2.228 2.253
Mini contracts 0.034 0054 0.162 0.176 0.128 0.129 0.126 |0.139 0.132 0.140 0.132 0.125 0.111 0.128 0.122 0.132|0.131 0.130 0.130 0.122 0.116
0TC 1571 2111 2.355 1.655 1.610 1.635 1.847 |1.367 2107 1.535 1.606 1.830 1.575 1.234 2.051 2.444 | 2.438 1.515 1.822 1.880 1.293
Total RPC 1247 1224 1527 1365 1.134 1106 1.128 |0.964 1.252 1.220 1.216 1.027 1.129 1.166 1.040 1.293 | 1.236 1.227 1.079 1.100 0.980

Updated until 05/15/2012.
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1Q12 Highlights

BM&FBOVESPA =/
Solid growth on revenues and focus on cost control

The New Exchange ——

1Q12 Highlights

FINANCIAL AND OPERATING HIGHLIGHTS

Net Reovenue: R$503MM (1Q11: R$472MM) Net Revenue rose 6.5%, the highest quarterly level, reflecting the solid growth
(up 6.5%) in all operating segments:

BOVESPA Seg. reached all time high ADTV of R$7.2 billion in 1Q12

Adj Expenses': RS125MM (1Q11: RS141MM) BM&F Seg: ADTV of 2.7 million contracts in 1Q12
(down 10.8%)

Adjusted Opex in line with the forecasted budget: 2012 operating expenses
budget (decline in real terms vs. 2011).

Adj EPS: RS0.212 (1Q11: R$0.196)
(up 8.3%) Adjusted EBITDA margin grew to 74.9%, reflecting a combination of revenues

growth and a strong focus on cost reduction

Payout: payment of R$224.3 million in dividends, 80% of GAAP net income in
Adj Net Income?: RS409MM (1Q11: R$S384MM) 1Q12

(up 6.5%)
Public Offerings are back: 5 offerings in Apr'12, RS6 billion of capital raised

Adj EBITDA.3; R$377MM (1Q11: R$333MM) STRATEGIC PROJECTS

(up 13.3%) PUMA Trading System: equities module of the trading platform in testing phase
to be implemented in 4Q12

Adj EBITDA Margin: 74.9% (1Q11: 70.4%) Clearing Integration: technological development to be concluded in 2012;

certification and implementation process starting in 2013
OTC Platform: first module to be operational in 2H12

Cross-listing agreements signed with CME Group and BRICS exchanges

1 Excludes stock options plan, depreciation, provisions, tax on dividends from CME Group. 2 Excludes deferred liability recognized in correlation with
temporary differences from amortization of goodwill for tax purposes, the impact of the stock options plan, the investment in associate (CME Group)
accounted for under the equity method of accounting, net of taxes related to dividends, taxes paid overseas to be compensated. 3 Excludes stock option
plans costs.
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ADTV reached all time high L BT

ADTV evolution by type of investors and Margin

1Qi12 vs. 1Q11

= ADTV grew 6.3% and reached R$7.2 bn (all 6.0 5.9 5.7 56 5.9

time high ' 7.2

e & 6.2 i -%

= Turnover velocity was positively impacted by = oo

market volatility = 172

Vv

1Q12 vs. 4Q11 “ 21
= |ncreasing in margin driven by growth in 0 B > BN B - B N B

options volumes and reduction of HFT share 1011 »q11 311 aqi1 1012

N |ndividuals B |nstitutional Investors WM Foreign Investors MM Others ===NMargin in bps

HFT: ADTV and share of trading volume Average market capitalization and Turnover Velocity

. 10.3% -8.6% 8.5% 61.8% 69.3% 66.6% 66.2%
1,329.1 13119 S~ 59 59
7.4% T 1,199.1
6.1% 174.6 a0
1Q12 1Q11 2Q11 3Q11 4Q11 1Q12

1Q11 2Q11 3Q11 4Q11

== Turnover Velocity

% of overall market I Average Market Capitalization (BRL trillions)
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High growth of stock index and FX contracts WA The New Exchange =3

ADTV (in thds of contracts) and RPC (in RS)

1Q12 vs. 1Q11 13 . e 1.17
= 5.3% ADTV decrease impacted by 18.6% reduction 1.04__—

in ADTV of interest rates contracts in RS 2, 355 2,670 2,805
= RPC rose 12.7%: higher participation of long term — 8 306 e Ems

maturity contracts, FX futures, index-bases futures 543

(27.1% and 55.5%, respectively)

2,127
= HFTs volumes up 95% 1,720
1Q11 2Q11 3Q11 4Q11 1Q12
mmmm |nterest Ratesin BRL  mmmmm FXRates mmmm Others  mmmmm Stock IndeX — e RPC
HFT: ADTV (thds of contracts) and share of ADTV (%) Breakdown of ADTV by maturity (%)

+95% ?

0.84 0.93 098 0.94 1.00
/ 7.8% 8.0%

1,810 1730
l 57%

1Q11 2Q11 3Q11 4Q11 1Q12 1Q11 2Q11 3Q11 4Q11 1Q12
s 1st Maturity mmmm 2nd Maturity mmmm 3rd Maturity
W Equities B FX M Mini contracts Interest Rates % in Overall Volume mmmm 4th Maturity == 5th Maturity e RPC
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Sustainable growth revenue from contracts with long term maturities 7% S8  TeNewbxchange —
Revenue (in RS millions) ADTV (in thousands of contracts)

1st-4th. Maturity 1st-4th. Maturity

46.4 CAGR:+25% CAGR:+16%

1,274

1Q09 1Q10 1Q11 1Q12 1Q09 1Q10 1Q11 1Q12

5th Maturity 5th. Maturity

CAGR:+35% CAGR:+34%

1,113

77.4

31.3 464

1Q09 1Q10 1Q11 1Q12 1Q09 1Q10 1Q11 1Q12
Note: 1st-4th maturity: up to 84 business day and 5th maturity: above 84 business day (limited to 105 business day) 38



Consistent Growth
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ETFs — Exchange Traded Funds

ADTV
(in RS millions)
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2009 2010 2011

Average Assets under Management*

(in RS millions)

0/0

2009 2010 2011
*Excluding PIBB11.

1Q12

1Q12

Tesouro Direto

Average Number of Investors — Retail Investors

23k
78.9

2006 2007 2008 2009 2010 2011 1Q12

(in thousands)

Average Assets under Custody
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2006 2007 2008 2009 2010 2011 1Q12
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Historical record of volumes supporting long term growth trend X The New Exchange —
Average Open interest — Stock Index Futures Contracts Options market — ADTV
(in thousands of contracts) (in RS millions)
%_ 1Q12
1Q115/7 -

Options with market maker take
place in 91% of this amount

Y

s 1Q12
A

1Q11 84

s N

2007 2008 2009 2010 2011 1Q12 Petroand Vale Other Stocks

Securities Lending: open interest (average per period)

(in RS billions)

C

2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 1Q12
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Focus on costs controls: delivering efficiency
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Expenses Breakdown — 1Q12 Adjusted Expenses
(In RS millions)

-10.8%

Others

ra T

Marketing
Third Party Serv. Personnel
Depr./Am.
1Q11 2Q11 3Q11 4Q11 1Q12
Data Processing
Breakdown of Adjusted Expenses
(in RS millions) - -10.8%
140.6 »
+1.
|l 2
-2.8 — — \
-1.3
-1.8
125.4
—
-2.1
1Q11Ad;]. Personnel Data processing  Third Party Serv. = Communication Marketing Others 1Q12 Adj.

Expenses Expenses
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Investor Relations Department
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