
I  n  d  i  c  a  d  o  r  e  s       d  e  l       M  e  r  c  a  d  o

de Productos Derivados

FECHA DE

VENCIMIENTO

MATURITY DATE

OPERAC.

TRADES

VOLUMEN

VOLUME

IMPORTE NOCIONAL

$ pesos

NOTIONAL AMOUNT

PRECIO DE

EJERCICIO

STRIKE PRICE

VOLATILIDAD %

IMPLICITA

IMPLIED VOLATILITY %

PRECIO DE

LIQUIDACION

SETTLEMENT PRICE

VARIACION

$                             %

CHANGE

DELTA CONTRATOS

ABIERTOS

OPEN INTEREST

21 DE FEBRERO DE 2011 AÑO 8 NÚMERO

CALL / PUT

Resumen del Mercado de Opciones / Summary Options Market

1,748
Boletín Diario de Transacciones
Avisos de Mercado

Resumen del Mercado

OPCIONES SOBRE FUTUROS DE INDICES / OPTIONS ON IPC INDEX FUTURES

37,242.05VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -0.75%
N.O. N.O. 0 0.00 0.00 0.00 8018/03/2011 0.0032.12P 26,000

N.O. N.O. 0 0.00 0.00 0.00 32018/03/2011 0.0031.48P 26,500

N.O. N.O. 0 0.00 0.00 0.00 15018/03/2011 0.0030.85P 27,000

N.O. N.O. 0 0.00 0.00 0.00 6018/03/2011 0.0028.92P 28,500

N.O. N.O. 0 1.00 -9.00 -90.00 13518/03/2011 0.0026.97P 30,000

N.O. N.O. 0 1.00 -12.00 -92.31 16018/03/2011 0.0026.32P 30,500

N.O. N.O. 0 6,399.00 -258.00 -3.88 4018/03/2011 0.9934.93C 31,000

N.O. N.O. 0 2.00 -14.00 -87.50 25518/03/2011 0.0025.60P 31,000

N.O. N.O. 0 5,904.00 -259.00 -4.20 1018/03/2011 0.9933.12C 31,500

N.O. N.O. 0 3.00 -17.00 -85.00 39418/03/2011 0.0024.89P 31,500

N.O. N.O. 0 5,410.00 -258.00 -4.55 38118/03/2011 0.9931.25C 32,000

N.O. N.O. 0 5.00 -19.00 -79.17 32018/03/2011 -0.0124.11P 32,000

N.O. N.O. 0 4,916.00 -258.00 -4.99 19018/03/2011 0.9929.35C 32,500

N.O. N.O. 0 8.00 -22.00 -73.33 3018/03/2011 -0.0123.32P 32,500

N.O. N.O. 0 4,424.00 -258.00 -5.51 30918/03/2011 0.9827.42C 33,000

N.O. N.O. 0 12.00 -25.00 -67.57 13018/03/2011 -0.0222.45P 33,000

N.O. N.O. 0 3,933.00 -257.00 -6.13 10018/03/2011 0.9725.52C 33,500

N.O. N.O. 0 19.00 -26.00 -57.78 18018/03/2011 -0.0221.60P 33,500

N.O. N.O. 0 3,445.00 -256.00 -6.92 20018/03/2011 0.9623.65C 34,000

N.O. N.O. 0 30.00 -26.00 -46.43 3018/03/2011 -0.0420.66P 34,000

N.O. N.O. 0 2,961.00 -255.00 -7.93 40418/03/2011 0.9421.88C 34,500

N.O. N.O. 0 47.00 -24.00 -33.80 3118/03/2011 -0.0619.76P 34,500

N.O. N.O. 0 2,485.00 -252.00 -9.21 15018/03/2011 0.9120.20C 35,000

N.O. N.O. 0 74.00 -17.00 -18.68 13518/03/2011 -0.0818.83P 35,000

N.O. N.O. 0 2,019.00 -251.00 -11.06 25118/03/2011 0.8718.58C 35,500

N.O. N.O. 0 113.00 -10.00 -8.13 68018/03/2011 -0.1317.85P 35,500

N.O. N.O. 0 1,573.00 -246.00 -13.52 21118/03/2011 0.8117.14C 36,000

N.O. N.O. 0 177.00 8.00 4.73 23618/03/2011 -0.1917.00P 36,000

N.O. N.O. 0 1,153.00 -238.00 -17.11 13618/03/2011 0.7215.69C 36,500

N.O. N.O. 0 272.00 35.00 14.77 1,07718/03/2011 -0.2716.09P 36,500

N.O. N.O. 0 769.00 -235.00 -23.41 50518/03/2011 0.6114.16C 37,000

N.O. N.O. 0 409.00 62.00 17.87 64718/03/2011 -0.3915.12P 37,000

N.O. N.O. 0 448.00 -218.00 -32.73 66918/03/2011 0.4812.76C 37,500

N.O. N.O. 0 612.00 101.00 19.77 1,07518/03/2011 -0.5214.36P 37,500

N.O. N.O. 0 205.00 -183.00 -47.16 33118/03/2011 0.3211.25C 38,000

N.O. N.O. 0 886.00 141.00 18.93 53018/03/2011 -0.6713.58P 38,000

N.O. N.O. 0 61.00 -126.00 -67.38 96018/03/2011 0.189.76C 38,500

N.O. N.O. 0 1,234.00 169.00 15.87 62018/03/2011 -0.8012.79P 38,500

N.O. N.O. 0 10.00 -61.00 -85.92 20018/03/2011 0.078.54C 39,000

N.O. N.O. 0 1,648.00 187.00 12.80 50018/03/2011 -0.9011.99P 39,000

N.O. N.O. 0 2.00 -16.00 -88.89 12018/03/2011 0.028.35C 39,500

N.O. N.O. 0 2,113.00 209.00 10.98 12018/03/2011 -0.9611.65P 39,500

N.O. N.O. 0 2,599.00 226.00 9.52 12018/03/2011 -0.9911.41P 40,000

N.O. N.O. 0 132.00 28.00 26.92 2517/06/2011 -0.0624.44P 30,500

N.O. N.O. 0 376.00 20.00 5.62 27917/06/2011 -0.1521.16P 33,500

N.O. N.O. 0 446.00 22.00 5.19 7017/06/2011 -0.1820.62P 34,000

N.O. N.O. 0 3,492.00 -240.00 -6.43 3017/06/2011 0.7819.44C 34,500

N.O. N.O. 0 527.00 26.00 5.19 8417/06/2011 -0.2120.07P 34,500

N.O. N.O. 0 3,093.00 -231.00 -6.95 3017/06/2011 0.7518.92C 35,000

N.O. N.O. 0 622.00 33.00 5.60 6017/06/2011 -0.2419.54P 35,000

N.O. N.O. 0 2,708.00 -219.00 -7.48 15017/06/2011 0.7118.39C 35,500

N.O. N.O. 0 733.00 44.00 6.39 16017/06/2011 -0.2819.00P 35,500

N.O. N.O. 0 2,341.00 -207.00 -8.12 13017/06/2011 0.6717.84C 36,000

N.O. N.O. 0 861.00 56.00 6.96 22017/06/2011 -0.3218.46P 36,000

N.O. N.O. 0 1,997.00 -190.00 -8.69 11017/06/2011 0.6217.34C 36,500

N.O. N.O. 0 1,012.00 73.00 7.77 19017/06/2011 -0.3617.95P 36,500

N.O. N.O. 0 1,676.00 -170.00 -9.21 23317/06/2011 0.5716.82C 37,000

N.O. N.O. 0 1,184.00 91.00 8.33 35017/06/2011 -0.4117.43P 37,000

N.O. N.O. 0 1,378.00 -156.00 -10.17 28017/06/2011 0.5216.30C 37,500

N.O. N.O. 0 1,380.00 106.00 8.32 34017/06/2011 -0.4716.91P 37,500

N.O. N.O. 0 1,110.00 -141.00 -11.27 70017/06/2011 0.4615.78C 38,000

N.O. N.O. 0 1,604.00 120.00 8.09 77517/06/2011 -0.5216.39P 38,000

N.O. N.O. 0 873.00 -126.00 -12.61 31017/06/2011 0.4015.29C 38,500

N.O. N.O. 0 1,858.00 133.00 7.71 39517/06/2011 -0.5815.90P 38,500

N.O. N.O. 0 666.00 -113.00 -14.51 17017/06/2011 0.3314.79C 39,000

N.O. N.O. 0 2,141.00 142.00 7.10 19517/06/2011 -0.6415.40P 39,000

N.O. N.O. 0 490.00 -106.00 -17.79 8017/06/2011 0.2714.27C 39,500

N.O. N.O. 0 2,453.00 142.00 6.14 11017/06/2011 -0.7014.88P 39,500

N.O. N.O. 0 2,797.00 141.00 5.31 6017/06/2011 -0.7614.36P 40,000

N.O. N.O. 0 3,172.00 142.00 4.69 217/06/2011 -0.8113.89P 40,500
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Resumen del Mercado de Opciones / Summary Options Market

1,748
Boletín Diario de Transacciones
Avisos de Mercado

Resumen del Mercado

N.O. N.O. 0 150.00 -79.00 -34.50 2017/06/2011 0.1212.79C 41,000

N.O. N.O. 0 787.00 29.00 3.83 515/09/2011 -0.2220.17P 34,000

N.O. N.O. 0 1,400.00 81.00 6.14 9015/09/2011 -0.3717.67P 36,500

N.O. N.O. 0 1,569.00 94.00 6.37 14515/09/2011 -0.4117.18P 37,000

N.O. N.O. 0 1,767.00 -141.00 -7.39 28115/09/2011 0.4817.54C 38,000

N.O. N.O. 0 1,959.00 114.00 6.18 5015/09/2011 -0.4916.19P 38,000

N.O. N.O. 0 1,503.00 -133.00 -8.13 5015/09/2011 0.4417.02C 38,500

N.O. N.O. 0 2,186.00 124.00 6.01 5015/09/2011 -0.5415.71P 38,500

N.O. N.O. 0 1,262.00 -123.00 -8.88 10015/09/2011 0.4016.52C 39,000

N.O. N.O. 0 1,041.00 -117.00 -10.10 10015/09/2011 0.3616.01C 39,500

N.O. N.O. 0 2,710.00 147.00 5.74 10015/09/2011 -0.6314.75P 39,500

SUBTOTAL 0 0 19,711

0CALL
PUT 0

0
0

0
0

7,941
11,770

0

OPCIONES SOBRE DÓLAR / U.S. DOLLAR OPTIONS

12.07VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: 0.33%
N.O. N.O. 0 0.186 -0.030 -13.889 314/03/2011 -0.3823.43P 11.90

N.O. N.O. 0 0.226 -0.032 -12.403 314/03/2011 -0.4423.08P 12.00

N.O. N.O. 0 0.270 -0.035 -11.475 314/03/2011 -0.5022.69P 12.10

N.O. N.O. 0 0.003 -0.002 -40.000 2014/03/2011 0.0218.36C 13.30

SUBTOTAL 0 0 29

0CALL
PUT 0

0
0

0
0

20
9

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS AMX L

34.25VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -1.18%
N.O. N.O. 0 0.18 -0.16 -47.06 2018/03/2011 0.1819.77C 36.00

N.O. N.O. 0 0.69 -0.16 -18.82 1,00017/06/2011 0.2519.39C 37.00

N.O. N.O. 0 0.31 -0.11 -26.19 1,00017/06/2011 0.1319.63C 39.00

SUBTOTAL 0 0 2,020

0CALL
PUT 0

0
0

0
0

2,020
0

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS BMV BRASIL 15

35.70VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: 0.00%
N.O. N.O. 0 0.12 -0.04 -25.00 1018/03/2011 -0.1221.69P 34.00

SUBTOTAL 0 0 10

0CALL
PUT 0

0
0

0
0

0
10

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS CEMEX CPO

11.54VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -0.60%
N.O. N.O. 0 2.09 -0.08 -3.69 1,00017/06/2011 0.7543.20C 10.00

N.O. N.O. 0 0.35 -0.03 -7.89 12517/06/2011 0.2239.91C 14.00

N.O. N.O. 0 4.46 0.07 1.59 4,00017/06/2011 -0.9816.61P 16.00

N.O. N.O. 0 2.59 -0.07 -2.63 4,00015/09/2011 0.7047.80C 10.00

SUBTOTAL 0 0 9,125

0CALL
PUT 0

0
0

0
0

5,125
4,000

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS GMEXICO B

47.02VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -0.02%
N.O. N.O. 0 6.08 -0.02 -0.33 2,00015/09/2011 0.6526.59C 44.00

SUBTOTAL 0 0 2,000

0CALL
PUT 0

0
0

0
0

2,000
0

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS TELMEX L

11.07VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: 2.41%
N.O. N.O. 0 2.60 0.26 11.11 1,50018/03/2011 1.0026.21C 8.50

N.O. N.O. 0 2.10 0.26 14.13 4,00018/03/2011 1.0019.31C 9.00

N.O. N.O. 0 1.60 0.25 18.52 1,50018/03/2011 1.0015.99C 9.50

N.O. N.O. 0 0.13 -0.09 -40.91 50018/03/2011 -0.2531.49P 10.50

N.O. N.O. 0 0.22 -0.15 -40.54 2,00018/03/2011 -0.4523.38P 11.00

N.O. N.O. 0 2.70 0.25 10.20 1,00017/06/2011 0.9721.59C 8.50

N.O. N.O. 0 2.21 0.25 12.76 1,50017/06/2011 0.9718.12C 9.00

N.O. N.O. 0 0.20 -0.05 -20.00 1,50017/06/2011 -0.1833.47P 9.50

N.O. N.O. 0 0.26 -0.07 -21.21 50017/06/2011 -0.2429.83P 10.00

N.O. N.O. 0 0.33 -0.09 -21.43 50017/06/2011 -0.3325.83P 10.50

N.O. N.O. 0 0.43 -0.13 -23.21 50017/06/2011 -0.4521.55P 11.00

N.O. N.O. 0 2.84 0.25 9.65 50015/09/2011 0.9223.31C 8.50

N.O. N.O. 0 0.30 -0.05 -14.29 1,00015/09/2011 -0.2130.75P 9.50

N.O. N.O. 0 0.58 -0.09 -13.43 1,00015/09/2011 -0.3529.09P 10.50

N.O. N.O. 0 0.77 -0.12 -13.48 7,14515/09/2011 -0.4328.25P 11.00
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Boletín Diario de Transacciones
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Resumen del Mercado

SUBTOTAL 0 0 24,645

0CALL
PUT 0

0
0

0
0

10,000
14,645

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS TLEVISA CPO

58.76VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -1.23%
N.O. N.O. 0 17.41 -0.74 -4.08 40017/06/2011 0.9818.04C 42.00

N.O. N.O. 0 15.44 -0.74 -4.57 40017/06/2011 0.9818.65C 44.00

N.O. N.O. 0 17.93 -0.73 -3.91 50015/09/2011 0.9718.85C 42.00

N.O. N.O. 0 16.01 -0.72 -4.30 50015/09/2011 0.9519.23C 44.00

SUBTOTAL 0 0 1,800

0CALL
PUT 0

0
0

0
0

1,800
0

0

OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS WALMEX V

34.87VALOR SUBYACENTE / UNDERLYING VAR. CHANGE: -0.63%
N.O. N.O. 0 0.03 0.01 50.00 1,00018/03/2011 -0.0337.11P 29.00

N.O. N.O. 0 0.06 0.01 20.00 2,00018/03/2011 -0.0535.23P 30.00

N.O. N.O. 0 0.11 0.01 10.00 1,00018/03/2011 -0.0833.35P 31.00

N.O. N.O. 0 0.20 0.01 5.26 1,00018/03/2011 -0.1431.46P 32.00

N.O. N.O. 0 2.05 -0.23 -10.09 318/03/2011 0.8916.98C 33.00

N.O. N.O. 0 0.34 0.00 0.00 1,00018/03/2011 -0.2329.56P 33.00

N.O. N.O. 0 0.08 -0.18 -69.23 1,00017/06/2011 -0.0524.38P 28.00

N.O. N.O. 0 2.86 -0.19 -6.23 1,00017/06/2011 0.7117.89C 33.00

N.O. N.O. 0 2.20 -0.18 -7.56 1,00017/06/2011 0.6118.14C 34.00

N.O. N.O. 0 8.61 -0.24 -2.71 1,00015/09/2011 0.9712.97C 27.00

N.O. N.O. 0 7.65 -0.23 -2.92 1,00015/09/2011 0.9613.71C 28.00

N.O. N.O. 0 6.70 -0.23 -3.32 1,00015/09/2011 0.9314.44C 29.00

N.O. N.O. 0 5.79 -0.22 -3.66 1,00015/09/2011 0.8915.17C 30.00

N.O. N.O. 0 3.47 -0.19 -5.19 5,00015/09/2011 0.6717.37C 33.00

SUBTOTAL 0 0 18,003

0CALL
PUT 0

0
0

0
0

11,003
7,000

0

0

La información contenida en los Indicadores del Mercado de Productos Derivados, está elaborada con técnicas confiables, utilizando la información más oportuna disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A. de C. V., no se hace responsable por eventuales errores tipográficos o
de captura que puedan ser publicados, ni se hace responsable por el uso o interpretación que terceros pudieran hacer por la información publicada. Las decisiones de compra o venta de productos derivados basadas en la información contenida en las gráficas, textos y cuadros de los Indicadores del Mercado de
Productos Derivados, son responsabilidad exclusiva del lector, por lo que dicha información no debe ser considerada como recomendación de compra o venta de alguno de los instrumentos que aquí se publican.
Indicadores del Mercado de Productos Derivados, es una publicación diaria, editada por MexDer, Mercado Mexicano de Derivados, S. A. de C. V., Paseo de la Reforma No. 255, Colonia Cuauhtémoc, C.P. 06500, México D.F., Tel. 5 726-6600.
Editor Responsable: MexDer, Mercado Mexicano de Derivados, S.A. de C.V., No. de Reserva al título en Derechos de Autor 04-2002-101713411100-203

MexDer, Mercado Mexicano de Derivados, S.A. de C.V. are not responsible for any errors included herein, nor for the use or interpretation of this information by third parties. Any decision to buy or sell derivatives products, whether futures contracts, options, or their underlying assets, based on the information
contained in the graphs, texts and tables presented here, is the sole responsibility of the reader. This information should not be considered a recommendation to buy or sell any of the instruments mentioned in this document.
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