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Forward Looking Statements

CKA&a LINBaSyaraazy Yre O2yalr Ay OSNIFAY aidldSySyda GKFG ¢
about future events or results. Such statements are not historical fact, being based on currently available competitive,
financial and economic data, and on current projections about the industitd&FBovespavorks in.

¢tKS OSNba al yGAOALI (1Sz¢ ao0StASOSTé aSalGAYIGSZ¢é GSELISOG>
verbs are intended to identify these forwartboking statements, which involve risks and uncertainties that could cause
actual results to differ materially from those projected in this presentation and do not guarantee any fuiBké&FBovespa
performance.

The factors that might affect performance include, but are not limited to) iharket acceptance dBBM&FBOVESP#ervices;

(i) volatility related to (a) the Brazilian economy and securities markets and (b) the higbiyppetitive industries
BM&FBovespaperates in; (iii) changes in (a) domestic and foreign legislation and taxation and (b) government policies
related to the financial and securities markets; (iv) increasing competition from new entrants to the Brazilian markets; (v)
ability to keep up with rapid changes in technological environment, including the implementation of enhanced functionality
demanded byBM&FBovespaustomers; (vi) ability to maintain an ongoing process for introducing competitive new
products and services, while maintaining the competitiveness of existing ones; (vii) ability to attract new customers in
domestic and foreign jurisdictions; (viii) ability to expand the offer BM&FBovesparoducts in foreign jurisdictions.

All forward-looking statements in this presentation are based on information and data available as of the date they were
made, andBM&FBovespaindertakes no obligation to update them in light of new information or future development.

This presentation does not constitute an offer to sell or the solicitation of an offer to buy any securities, nor shall theere
any sale of securities where such offer or sale would be unlawful prior to registration or qualification under the securities
law. No offering shall be made except by means of a prospectus meeting the requirements of the Brazilian Securities
Commission CVM Instruction 400 of 2003, as amended.



Highlights of 2Q10 vs. 2Q09 BuarBovesrs

2Q10 EARNINGS Adjusted Net income* (BRL millions)

A Net Revenues: 25.2% growth compared to the 2Q09
AAdjusted EPS: BRL 0.21 compared with 0.16 in 2Q09
AAdj. Net Income*: 30.4% higher than 2Q09

AEBITDA Margin: 72.1% in 2Q10 vs. 68.7% in 2Q09 and 72.9% in 1Q10
AAdj. Operating Expenses*: 20.4% higher than 2Q09 and 8.6% compared 2Q09 2Q10

with 1Q10, in line with 2010 Opex budget "~ :
EBITDA (BRL millions) / EBITDA Margin (%)

APayout: BRL 243.6 million (BRL198.6 million as Dividends and BRL45 791%

million as Interest on Capital, 80% payout ratio on GAAP net income)

A Volumes: growth of 54.2% in BM&F Segment (all time high) and 28.2% in
Bovespa Segment

AP

-

2Q09 2Q10

Operational Leverage

Net revenues Adj. Op. expenses*
(BRL millions) (BRL millions)

A Pricing Policy for HFT: new pricing policy for the Bovespa Segment and
changes in the policy for the BM&F Segment

A CME Partnership: 5% stake in CME Group achieved with the US$ 612Mn
proceeds from Global Senior Notes issuance (impacts just in the 3Q10
financial statements)

- °|°
ARatings: Moodyods (A1 global rating and Baa2°hf or the Nog‘oes) an
(BBB+ for the long term and A-2 for the short term) ep’

A Co-location for Bovespa Segment: approved by CVM ( 1

A Shares Buyback program that can achieve 1.55% of the free-float until
YE10, representing up to 31 million of shares Y,

* Adjusted net income in 2Q10 excludes stock options plan and impacts from deferred 2Q09 2Q10 2Q09 2Q10
liabilities and in 2Q09 also excludes tax losses. Adjusted expenses in 2Q10 and 2Q09
excludes depreciation, stock option plans costs and provision for doubtful accounts.



Summaryof Financial Statements
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% Change % Change

In BRL thousands 2009 2Q10/2809 1Q10 2Q10/1Q?LO
Gross operational revenues 526,986 420,581 25.3% 510,660 3.2%
Net operational revenues 473,621 378,242 25.2% 459,128 3.2%
Operating expenses (145,403) (128,198) 13.4%  (136,632) 6.4%
Operating income 328,218 250,044 31.3% 322,496 1.8%
Net Income 305,705 188,130 62.5% 282,601 8.2%
Net margin 64.5% 49.7% 14.8 bp 61.6% 3.0 bp
EBITDA 341,671 259,931 31.4% 334,626 2.1%
EBITDA margin 72.1% 68.7% 3.4 bp 72.9% -0.7 bp
Adjusted net income 424,363 325,363 30.4% 403,248 5.2%
Adjusted EBITDA 348,682 273,377 27.5% 343,626 1.5%
Adjusted operating expenses (124,418) (103,303) 20.4%  (114,582) 8.6%
Adjusted earnings per share 0.21 0.16 30.0% 0.20 5.2%

GAAP and Adjusted Earnings reconciliation
2010 2009 1Q10

GAAP Net income 305,705 188,130 282,601

Stock option plans 7,011 13,446 9,000

Deferred liability (Goodwill) 111,647 159,290 111,647

Tax losses - (35,503) -

Adjusted Net income 424,363 325,363 403,248




Revenues BM&FBOVESPA =
Growth due to the market recovery reew xchange =

Revenues breakdown % Change
Gross operational revenues 526,986 420,581 25.3%
BM&F Trd. / Sttmnt 184,925 146,210 26.5%
BOVESPA Trd. / Sttmnt 263,534 203,931 29.2%
Other operational revenues 78,527 70,440 11.5%
Depository and custody 21,386 16,214 31.9%
Vendors 14,574 17,490 -16.7%
Trading access (Brokers) 11,621 10,214 13.8%
Listing 10,754 9,332 15.2%
HBM&F Trd./ Sttmnt Securities lending 12,345 7,463 65.4%
B Bovespa Trd. / Sttmnt I .
B _ Bolsa Brasileira de Mercadorias 1,056 1,250 -15.5%
H Other operational revenues
2 Bank 1,921 2,052 -6.4%
Others 2,386 3,966 -39.8%
Dividends 2,484 2,459 1.0%
0,
Operational performance ngg;g%%
BM&F ADTV i thousands of contracts 2,523 1,636 54.21%
BM&F RPC - in BRL 1.14 1.39 -17.54%
BOVESPAADTV i in BRL millions 6,682 5,212 28.2%

BOVESPA Margin - in bps 6.36 6.41 -0.83%




The New Exchange

BOVESPA Segment BusrBovesen
Volumes grew ifine with market capitalization appreciation

Average Daily Traded Value - ADTV Investors breakdown

A N . 0.1%
AAverage market capitalization 28.6% higher than 2Q09

—_— A 79.5% growth in the ADTV of local institutional investors
. (o) Ve

A Slight increase in foreigners and local retail ADTV

A Turnover velocity: 69.2% in 2Q10 vs. 70.6% in 2Q09

Trading / Settlement margin

A Increase in the participation of local institutional investors ® Individuals
-0.05bp in the overall volume, once this group of investors pay a m Local Institutionals
lower fee compared to other investors .
i Foreign Investors

m Corporates
. - M Financial Institutions
ADTV per group of investors (BRL billions) @ Others
6.4 6.6 6.7 2 4% 0.0%

2009

&

1Q09 2Q09 3Q09 4Q09 1Q10 2Q10

B |ndividuals ®Locallnstitutionals ® Foreign Investors H Others




BM&F Seg ment BM&FBOVESPA ,
Record volume levels, driven by Interest rates in BRL contracts

Average Daily Traded Volume - ADTV ADTV breakdown

w A Climb in Interest rates in BRL volumes
A Increase in FX volumes

Average Revenue per Contract - RPC

A Increase in the participation of Interest rates in
BRL contracts in the overall volume

A Negative impact from FX appreciation (FX, Int.
@ rates in USD and Commodities contracts)

AGrowth of HFT and DMA in the overall volume

The New Exchange

AThe higher the volume, the lower the RPC

- &g M |nterestrates in BRL ®EFXrates © Others
(volume tier based pricing)

ADTV (thousands of contracts) RPC (BRL)

2010 2009 2010/2Q09 2010 20Q09 2010/2Q09
Int. rates in BRL contracts 1,635.7 959.3 70.5% 0.905 0.941 -3.8%
|[FX rates contracts 603.5 452.6 33.3% 1.838 2.333 -21.2%
Index-based contracts 99.3 80.1 24.1% 1.515 1.779 -14.8%
Int. rates in USD contracts 84.5 73.9 14.3% 1.163 1.644 -29.3%
Commodities contracts 10.1 9.4 7.2% 2.106 2.357 -10.7%
Mini contracts 79.5 51.2 55.2% 0.129 0.196 -34.0%
OTC contracts 10.8 9.8 9.7% 1.772 1.756 0.9%
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Nontrading / clearing revenues grew 11.5% yearyear

BRL thousands

- A Positive impacts from the pricing policy

= 2Q10 i mpl emented in Mayo609 (val

>3 based)

Q9 P

@ 3 A 7.2% increase in the number of custody accounts

a © 2Q09 and 20.8% in value under custody (excluding

8 foreigners and ADRs programs)
n 2Q10 _ A

A o A Negatively impacted by BRL appreciation, since
2 — part of these revenues are denominated in USD
()
>
9 201 Alncreasing in broker demand for wider links that
o Q10 allow for a higher flow of trades and orders, which
S have higher access fees
13.8% o A _
= A This is a result of market rebound having
E 2Q09 - prompted a surge in order flow at brokerage firms
(@]
5 2Q10 A
% Q _ AActivity growth of BTC services
65.4% _g -] A 78.2% climb in the average open interest, to

= BRL19.9 billion from BRL11.2 billion
3 2Q09
Q
n




Operating Expenses Breakdown
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Expenses breakdown % Change
In BRL thousands 2010 20Q09 2010/ 2Q09
2 Operating Expenses (145,403) (128,198) 13.4%
Personnel (64,371) (66,337) -3.0%
Data processing (24,642) (20,494) 20.2%
Deprec. and amortization (13,453) (9,887) 36.1%
Third party services (10,126) (9,703) 4.49%
Communication (6,470) (5,249) 23.3%
Marketing (9,870) (5,475) 80.3%
Maintenance (2,332) (2,566) -9.1%
¥ Personnel " Da.ta processing Board compensation (1,830) (1,572) 16.4%
H Dep. and Amort. ® Third party serv.
= Marketing W Other Sundry (12,309) (6,915) 78.0%
2009 GAAP and Adjusted Expenses reconciliation
% Change
In BRL thousands 2010 2009 2010/ 2Q09
GAAP Expenses (145,403) (128,198) 13.4%
Depreciation 13,453 9,887 36.1%
Stock option plans 7,011 13,446 -47.9%
Provision for doubtful accounts 521 1,562 -66.6%
Adjusted Expenses (124,418) (103,303) 20.4%

v
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O pe ratin g Expenses BM&FBOVESPA =
1H10 Adjusted OPEXline with budget for fulyear 2010

— BRL thousands
- m 64,371 A Personnel expenses decreased mainly due to
= lower costs from stock options plans
o ——— Ve
§ AAdjusted Personnel expenses (excluding stock
2Q09 52,891 (el 66,337 options) increased 8.4%
W Adj. Personnel ® Stock Options -
) A Increase in data processing expenses in line with
% 2Q10 24,642 the IT efforts developed by the company. The main
3 impacts in 2Q10 were:
o -
e A development of network infrastructure
T 2Q09 20,494 A .
o Arent of a facility for the new back up data center
A Growth in marketing expenses reflects our strategy
2Q10 [EREy(0 . . .
o to increase the number of participants in our
5 markets
<
©
>

| A The main initiatives are marketing activities and
2Q09 educational programs
2010 Adjusted OPEX Budget

BRL millions
AIn the 1H10, the Adjusted operating expenses reached 520
BRL239 million, in line with the budget of BRL520
million for 2010 n
1H10 2010e

10



Financial Highlights BmsFBovesa
Solid financial position with strong cash generation

Cash, cash equivalents and investments (BRL millions)

A BRL77.5 million in 2Q10: 41.4% higher than
2Q09

A Financial revenues: BRL83.6 million in
2Q10, representing a 23.0% increase
compared to 2Q09, due mainly to:

2Q10 3,659 .
A The increase in the avg. interest rate
A Financial expenses: BRL6.1 million in

2Q10, 53.5% lower than 2Q09

AIn the 2Q09 the financial expenses were
higher due mainly to FX appreciation in
the period

3085 e

A BRL67.6 million in 2Q10: BRL59.9 million in
IT and BRL7.7 million in other corporate areas.
The main projects were:

1Q10

A Capacity increase

A Data center
B Market participants cash collateral and others*

H Restricted funds

¥ Subsidiaries** A 1H10: BRL94.0 million (2010 budget is

M Available funds | BRL272 million) )

A New trading platform

* Includes market participants cash collateral, earnings and rights on securities in custody and dividends and interest on capital pending payment.
** Includes third parties deposits (BRL190 million in 1Q10 and BRL175 million in 2Q10) and restricted funds (BRL7 million in 1Q10 and BRL10 million in 2Q10) from

BM&F Bank.
11



Buyback Program and Earnings Distribution BmarBovespa =
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Commitment to return cash to shareholders

Buyback program characteristics

A By 31,000,000 common shares buy back program, 1.55% of Company s free float
A\ Duration: until December 315, 2010

Earnings distribution

A BRL 243.6 million payout, representing 80% of the GAAP Net income in 2Q10
A BRL 0.1212778404 per share (net value of BRL0.1179173091 per share)

A BRL198.6 million as Dividends
A BRL 0.0988742984 per share

A BRL45.0 million as Interest on Capital

A BRL0.0224035419 per share (net value of BRL0,0190430106 per share)

A The dividend and the Interest on Capital will be paid on September 10, 2010 based on the ownership structure prevailing as
of August 23, 2010

A BRLA470.6 million approved in 1H10 represent 80% of GAAP Net income in the period y

12



CME Group Partnership
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New partnership was concluded in July

Global Notes issuance and stocks acquisition

A Issuance of USD612 million in Global senior notes due 2020. The notes will bear interest at the annual rate of 5.50%,
payable semi-annually in January and July of each year

STANDARD
&POOR’S

S&P: BBB+
(foreign issuer rating)

Moody’s Investors Service

Mo o d yRBaaz:

(foreign issuer rating)

A Increasing in the equity participation in the CME Group to 5% on July 16t™, 2010
AAcquisition of 2,206,478 shares, at USD275.12 per share (new total holding: 3,395,544 shares)

J
A New Trading System: ongoing process to implement the Globex technology in the BM&F segment by 1Q11 and to
develop a new multi asset platform by 1Q12

Global preferred strategic partnership

AStrategic group: beginning of the activities in JuIélO‘

& CME Group

A CME [Chicago Board of Trade/NYMEX Company

13



Volume Trends BM&FBOVESP;! _
Positive growth trends for both BM&F and BOVESPA segments [

BM&F Segment BOVESPA Segment

A Volume pushed by Interest Rates in BRL and in FX Aoverhan g: the end of 2Q10 an
contracts affected by the decrease in Turnover Velocity
ADTV (millions of contracts) ADTV (BRL billions)
Average Open Interest (millions of contracts) Market Cap (BRL trillions) and Turnover Velocity* (%)
69. 2%

63.2% 96 6% 64 7%
56. 4% . 56 7%
42. 3%

2006 2007 2008 2009 1Q10 2Q10 Jul'10

* Turnover Velocity: the result of the total value traded in the cash

market in the period on the average market capitalization.
14



