CRONOGRAMA DE VENCIMENTOS A SEREM ATIVADOS NO IMPLIED (2026)

SCHEDULE FOR MATURITIES TURNING IMPLIED ON (2026)

INCLINAGAO DE DI1 / DI1 SLOPE (DII):

Vencimento / Maturity Data de Langamento / Launch Date

DIIF27F29
DIIF29F31
DIIN26F27
DIIF29F30
DI1J26N26
DIIN26V26 27 de janeiro de 2025/ January 27th 2025
DIIF27N27
DIIF27F28
DIIF28F29
DIIV26F27
DIIF27J)27
DIlJ27N27
DIIN27F28 24 de fevereiro de 2025 / February 24th 2025
DIIF28N28
DIIF30F31
DIIF31F33
DIIN27V27
DIIV27F28
DIIN28F29
DIIF29N29
DIIF31F32
DIIF32F33
DIIF28J28
DIIN29F30
DIIF33F34 31 de margo de 2025/ March 31st 2025
DIIF33F35
DI1J28N28
DIIN26N27 18 de agosto de 2025 / August 18" 2025
DIllv26J27
DIlJ27v27
DIIF31F35
DIIF33F37

9 de dezembro de 2024 / December 9t 2024

16 de dezembro de 2024 / December 16" 2024

3 de fevereiro de 2025 / February 3rd 2025

24 de margo de 2025 / March 24th 2025

06 de outubro de 2025 / October 6 2025

19 de janeiro de 2026 / January 19* 2026

INFORMACAO PUBLICA — PUBLIC INFORMATION



DIIV26N27
DIIF27V27 09 de marco de 2026 / 9th March 2026
DIlJ27F28

FRA DE D11/ DI1 FRA (DIF):

Vencimento / Maturity ‘ Data de Langamento / Launch Date

DIFJ26N26
DIFN26V26
DIFV26F27
DIFF27)27

DIFN26F27
DIFF27N27 8 de setembro de 2025 / September 8" 2025
DIFN27F28
DIFF27F28
DIFF28F29
DIFF27F29
DIFF29F31
DIFF29F30
DIFJ27N27
DIFF28N28
DIFF30F31
DIFF31F33
DIFN27V27
DIFV27F28
DIFN28F29
DIFF29N29
DIFF31F32 27 de setembro de 2025 / September 27t 2025
DIFF32F33
DIFF28J28
DIFN29F30
DIFF33F34
DIFF33F35
DIFJ28N28
DIFN26N27
DIFN27N28
DIFF34F35

INFORMACAO PUBLICA — PUBLIC INFORMATION



DIFN30F31

DIFN29F31

INCLINAGAO DE DAP / DAP SLOPE (DAI):

Vencimento / Maturity Data de Lancamento / Launch Date
DAIF27K27

DAIK27Q28

DAIK29Q30

DAIK33K35

DAIK35Q40

DAIQ26K27

DAIQ26Q28

DAIQ26Q30 18 de agosto de 2025 / August 18" 2025

DAIQ28K29

DAIQ28Q30

DAIQ30Q32

DAIQ32K33

DAIQ32K35

DAIQ40Q50

DAIF27K27

Ultima atualizagédo / Last Update: 09 de margo de 2026 / March 09" 2026

INFORMACAO PUBLICA — PUBLIC INFORMATION




