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CLASE OPERACIONES VOLUMEN $ PESOS INTERES ABIERTO*
FUTURES NUMBER OF TRADES VOLUME OPEN INTEREST
DEUA / US DOLLAR 558 765,029 $99,638,092,604.00 753,531
Euro 5 397 $70,119,400.00 247
DIVISAS / CURRENCIES 563 765,426 $99,708,212,004.00 753,778
IPC 15,657 43,505 $17,699,855,800.00 53,413
INDICES / EQUITY INDEX 15,657 43,505 $17,699,855,800.00 53,413
Cete 91 0 0 $0.00 0
TIIE 28 271 1,194,388 $119,086,794,063.40 4,191,295
Swap de 10 afios (entregable) 0 0 $0.00 400
Swap de 2 afos (entregable) 0 0 $0.00 0
Bono de 3 afos (M3) 8 42,600 $4,350,610,000.00 0
Bono de 5 afos (M5) 0 0 $0.00 0
Bono de 10 afos (M10) 39 6,183 $580,124,175.00 25,099
Bono de 20 anos (M20) 117 20,075 $1,649,103,750.00 37,016
Bono de 30 afios (M30) 0 0 $0.00 13,592
UDI 0 0 $0.00 0
TASAS / INTEREST RATES 435 1,263,246 $125,666,631,988.40 4,267,402
América Movil L 7 13,100 $18,003,700.00 2,900
Brtrac 0 0 $0.00 0
Cemex CPO 0 0 $0.00 0
Femsa UBD 0 0 $0.00 0
GCarso Al 0 0 $0.00 0
Gmexico B 6 420 $1,731,450.00 4,300
Ilctrac 0 0 $0.00 0
Mextrac 0 0 $0.00 0
Walmex V 5 1,000 $3,364,900.00 0
ACCIONES / INDIVIDUAL EQUITIES 18 14,520 $23,100,050.00 7,200
Maiz 0 0 $0.00 0
MERCANCIAS/ COMMODITIES (1] (1] $0.00 o

FUTUROS / FUTURES

2,086,697

$243,097,799,842.40

Accrued Annua

CLASE OPERACIONES VOLUMEN $ PESOS
FUTURES NUMBER OF TRADES VOLUME

DEUA / US DOLLAR 6,760 11,000,009 $1,415,632,990,733.00
Euro 59 8,622 $1,453,124,517.00
DIVISAS / CURRENCIES 6,819 11,008,631 $1,417,086,115,250.00
IPC 143,461 769,277 $321,054,990,830.00
INDICES / EQUITY INDEX 143,461 769,277 $321,054,990,830.00
Cete 91 186 466,000 $46,140,948,249.99
TIIE 28 2,410 7,672,597 $764,726,032,640.76
Swap de 10 afios (entregable) 6 2,400 $2,726,256,260.00
Swap de 2 afios (entregable) 7 700 $653,712,520.60
Bono de 3 afios (M3) 68 284,000 $29,133,917,500.00
Bono de 5 afios (M5) 2 2,621 $283,399,075.00
Bono de 10 afos (M10) 808 323,301 $33,310,651,650.00
Bono de 20 afos (M20) 2,055 894,215 $91,416,295,949.95
Bono de 30 afos (M30) 655 211,983 $20,341,940,925.00
UDI 0 0 $0.00
TASAS / INTEREST RATES 6,197 9,857,817 $988,733,154,771.30
América Movil L 21 33,100 $44,116,700.00
Brtrac 0 0 $0.00
Cemex CPO 0 0 $0.00
Femsa UBD 0 0 $0.00
GCarso Al 0 0 $0.00
Gmexico B 46 17,320 71,761,350
Ilctrac 0 0 $0.00
Mextrac 0 0 $0.00
Walmex V 7 2,000 $6,687,900.00
ACCIONES / INDIVIDUAL EQUITIES 74 52,420 $122,565,950.00
Maiz 0 0 $0.00
MERCANCIAS/ COMMODITIES 0 0 $0.00
FUTUROS / FUTURES 156,551 21,688,145 $2,726,996,826,801.30

VOLUMEN OPERADO / VOLUME TRADED
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FUTUROS / FUTURES VOLUMEN PART.
Délar US / United States Dollar 765,029 36.66%
Euro / Euro 397 0.02%
Cete 91 / Federal Treasury Certificates 0 0.00%
IPC / IPC Equity Index 43,505 2.08%
TIHE 28 / Interbank Interest Rate 1,194,388 57.24%
Swap 10 (entregable) / 10-Yr CCS 0 0.00%
Swap 02 (entregable) / 2-Yr CCS 0 0.00%
UDI / Inflation Index 0 0.00%
Bono M3/ Government Bond M3 42,600 2.04%
Bono M5/ Government Bond M5 0 0.00%
Bono M10 / Government Bond M10 6,183 0.30%
Bono M20 / Government Bond M20 20,075 0.96%
Bono M30 / Government Bond M30 0 0.00%
Acciones / Individual Equities 14,520 0.70%
Mercancias / Commodities 0 0.00%

TOTAL 2,086,697 100.00%
FUTUROS / FUTURES VOLUMEN PART.
Dolar US / United States Dollar 11,000,009 50.72%
Euro / Euro 8,622 0.04%
Cete 91/ Federal Treasury Certificates 466,000 2.15%
IPC / IPC Equity Index 769,277 3.55%
UDI / Inflation Index 0 0.00%
TIHE 28 / Interbank Interest Rate 7,672,597 35.38%
Swap 10 (entregable) / 10-Yr CCS 2,400 0.01%
Swap 02 (entregable) / 2-Yr CCS 700 0.00%
Bono M3/ Government Bond M3 284,000 1.31%
Bono M5/ Government Bond M5 2,621 0.01%
Bono M10 / Government Bond M10 323,301 1.49%
Bono M20 / Government Bond M20 894,215 4.12%
Bono M30/ Government Bond M30 211,983 0.98%
Acciones / Individual Equities 52,420 0.24%
Mercancias / Commodities 0] 0.00%

TOTAL 21,688,145 100.00%

VOLUMEN OPERADO/ TRADING VOLUME
Futuros Financieros / Financial Futures
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Las gréaficas excluyen a la TIIE de 28 dias por sobrepasar de manera considerable el volumen operado de los demas contratos. / The 28 day TIIE futures are excluded in the graphics because they

surpass the volume traded of the other contracts by a considerable amount.



Futuros DEUA / US Dollar Futures

OPERADOR / BROKER
GRUPO FINANCIERO SCOTIABANK INVERLAT

VOLUMEN

BBVA BANCOMER

BANCO MONEX

BANK OF AMERICA

DEUTSCHE BANK

ACTINVER

BARCLAYS BANK MEXICO

NEWEDGE FINANCIAL

GBM CASA DE BOLSA

GAMAA DERIVADOS

CI CASA DE BOLSA
TOTAL 765,029

Futuros DEUA / US Dollar Futures

OPERADOR / BROKER
SANTANDER

VOLUMEN

VECTOR CASA DE BOLSA

BANCO MONEX

DEUTSCHE BANK

GRUPO FINANCIERO BANAMEX

DERFIN

VALMEX CASA DE BOLSA

INVEX

GBM CASA DE BOLSA

BARCLAYS BANK MEXICO

GAMAA DERIVADOS

INTERACCIONES

KUALI DERIVADOS

ClI CASA DE BOLSA

TOTAL 11,000,009

LUGAR POR OPERADOR segun Volumen negaociado / PLACEMENT TABLE

Futuros del Dolar, Euro, IPC , Acciones, M5 y M30 / US Dollar, Euro, IPC Index, Individual Equities, M5, and M30 Futures

Futuros Euro / Euro Futures

OPERADOR / BROKER
BANCO MONEX

VOLUMEN

BBVA BANCOMER

TOTAL 397

BONO M5 /5 Year Bonds

OPERADOR / BROKER VOLUMEN

TOTAL NO OPERO

Futuros Euro / Euro Futures

OPERADOR / BROKER
BANCO MONEX

VOLUMEN

GAMAA DERIVADOS
SANTANDER

TOTAL 8,622

BONO M5 /5 Year Bonds

OPERADOR / BROKER
VALMEX DERIVADOS

VOLUMEN

TOTAL 2,621

Unicamente se muestra el volumen global por ser un mercado anénimo / As an anonymous market, only global volume is shown.

Futuros IPC / IPC Equity Index Futures

OPERADOR / BROKER
BBVA BANCOMER

VOLUMEN

SANTANDER

GRUPO FINANCIERO BANAMEX

CASA DE BOLSA VE POR MAS S.A.

NEWEDGE FINANCIAL

VALMEX CASA DE BOLSA

CI CASA DE BOLSA

VECTOR CASA DE BOLSA

KUALI DERIVADOS

INVEX

MONEX

VALMEX DERIVADOS

TOTAL

Futuros IPC / IPC Equity Index Futures

OPERADOR / BROKER
SANTANDER

VOLUMEN

JPMORGAN

VECTOR CASA DE BOLSA

NEWEDGE FINANCIAL

ACTINVER

GOLDMAN SACHS

ClI CASA DE BOLSA

FINAMEX

NACIONAL FINANCIERA

MORGAN STANLEY & CO

VALMEX CASA DE BOLSA

BANCO MONEX

VALMEX DERIVADOS

CITIGROUP GLOBAL MARKETS INC.

TULLET PREBON
TOTAL 769,277

Monthly

Acciones / Individual Equities

OPERADOR / BROKER

GBM CASA DE BOLSA
TOTAL 14,520

VOLUMEN

BONO M30/ 30 Year Bonds

OPERADOR / BROKER VOLUMEN

TOTAL NO OPERO

Anual Accrued

Acciones / Individual Equities

OPERADOR / BROKER
GBM CASA DE BOLSA

VOLUMEN

GRUPO FINANCIERO BANAMEX
TOTAL 52,420

BONO M30/ 30 Year Bonds

OPERADOR / BROKER
BBVA BANCOMER

VOLUMEN

SANTANDER

GRUPO FINANCIERO SCOTIABANK INVERLAT
BARCLAYS BANK MEXICO

VALMEX DERIVADOS

VALMEX CASA DE BOLSA
TOTAL 211,983



LUGAR POR OPERADOR segun Volumen negaociado / PLACEMENT TABLE
Futuros sobre Instrumentos de Deuda / Fixed Income Futures

TIIE 28 Dias / TIIE 28 Days Swap 02 (entregable) / 2-Yr CCS BONO M3/ 3 Year Bonds BONO M10/ 10 Year Bonds
GRUPO FINANCIERO SCOTIABANK INVERLAT BARCLAYS BANK MEXICO VECTOR CASA DE BOLSA
GRUPO FINANCIERO BANAMEX GRUPO FINANCIERO BANAMEX BBVA BANCOMER
BANCO MERCANTIL DEL NORTE BARCLAYS BANK MEXICO
VALMEX CASA DE BOLSA GBM CASA DE BOLSA
TOTAL 1,194,388 FINAMEX
TIMBER HILL
Swap 10 (entregable) / 10-Yr CCS VALMEX CASA DE BOLSA
INTERACCIONES

OPERADOR / BROKER VOLUMEN INVEX
TOTAL 6,183
TOTAL NO OPERO BONO M20/ 20 Year Bonds

OPERADOR / BROKER VOLUMEN
GRUPO FINANCIERO SCOTIABANK INVERLAT
FINAMEX
Maiz/ Corn BBVA BANCOMER
CETES 91 Dias / CETES 91 Days BANCO MERCANTIL DEL NORTE
OPERADOR / BROKER VOLUMEN VECTOR CASA DE BOLSA
BARCLAYS BANK MEXICO
TOTAL NO OPERO SANTANDER
TOTAL NO OPERO JPMORGAN
TOTAL 20,075

OPERADOR / BROKER VOLUMEN

Annual Accrued

TIIE 28 Dias / TIIE 28 Days Swap 02 (entregable) / 2-Yr CCS BONO M3/ 3 Year Bonds BONO M10/ 10 Year Bonds
BANCO MERCANTIL DEL NORTE SANTANDER GRUPO FINANCIERO BANAMEX BBVA BANCOMER
GRUPO FINANCIERO BANAMEX DEUTSCHE BANK BARCLAYS BANK MEXICO SANTANDER
GRUPO FINANCIERO SCOTIABANK INVERLAT GRUPO FINANCIERO BANAMEX SANTANDER BARCLAYS BANK MEXICO
VALMEX CASA DE BOLSA TOTAL 700 JPMORGAN FINAMEX
IXE BANCO GRUPO FINANCIERO SCOTIABANK INVERLAT VECTOR CASA DE BOLSA
DEUTSCHE BANK VALMEX DERIVADOS VALMEX CASA DE BOLSA
INTERACCIONES VALMEX CASA DE BOLSA INTERACCIONES
INTERCAM FINAMEX GRUPO FINANCIERO SCOTIABANK INVERLAT
GAMAA DERIVADOS GRUPO FINANCIERO BANAMEX
BANCO VE POR MAS S.A. INVEX
ACTINVER JPMORGAN
BBVA BANCOMER GBM CASA DE BOLSA
JPMORGAN Swap 10 (entregable) / 10-Yr CCS BANCO MERCANTIL DEL NORTE
VALMEX DERIVADOS
BONO M20/20 Year Bonds TIMBER HILL
DEUTSCHE BANK IXE BANCO
BBVA BANCOMER BANCO CREDIT SUISSE
BBVA BANCOMER
SANTANDER
FINAMEX
BARCLAYS BANK MEXICO
CETES 91 Dias / CETES 91 Days BANCO MERCANTIL DEL NORTE
GRUPO FINANCIERO BANAMEX
GRUPO FINANCIERO SCOTIABANK INVERLAT
BBVA BANCOMER Maiz/ Corn VECTOR CASA DE BOLSA
VALMEX CASA DE BOLSA IXE BANCO
GRUPO FINANCIERO BANAMEX OPERADOR / BROKER VOLUMEN JPMORGAN

VALMEX DERIVADOS VALMEX DERIVADOS

IXE BANCO TOTAL NO OPERO TOTAL 894,215

BANCO MERCANTIL DEL NORTE
FINAMEX

TOTAL 466,000

Unicamente se muestra el volumen global por ser un mercado anénimo / As an anonymous market, only global volume is shown.



SERIE VOLUMEN PART.
MATURITY MONTH VOLUME

OC13 26,000 2.18%
NV13 116,388 9.74%
DC13 111,000 9.29%
EN14 172,000 14.40%
FB14 172,000 14.40%
MR14 147,000 12.31%
OTROS / OTHERS 450,000 37.68%
TIIE 28 1,194,388 100.00%

OC13 93,135 12.17%
NV13 24,235 3.17%
DC13 472,567 61.77%
EN14 144 0.02%
OTROS / OTHERS 174,948 22.87%
DEUA / US Dollar 765,029 100.00%
DC13 42,652 98.04%
MR14 835 1.92%
JN14 18 0.04%
IPC Equity Index 43,505 100.00%

TIIE 28

DEUA / USD

IPC Index

VOLUMEN OPERADO POR SERIE / TRADING VOLUME BY MATURITY

Futuros Financieros / Financial Futures
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VOLUMEN OPERADO POR SERIE / TRADING VOLUME BY MATURITY
Futuros Financieros / Financial Futures

SERIE VOLUMEN PART.
MATURITY MONTH VOLUME

SW2 ENT / 2YR CCS No Oper6
SW10 E / 10YR CCS No Operé
200 A
0C13 200  50.38% o |
NV13 197  49.62% o 50
EURO 397  100.00% = 100 -
50 -+
0 T
OC13 NV13
DC13 6,183  100.00% § 8,000
M10 / 10YR BONDS 6,183 100.00% N 6,000
b 4,000
s
> 2,000
-
0
DC13
g 30,000 -
DC13 20,075 100.00% & @
M20 / 20YR BONDS 20,075 100.00% RS- /
E @ 10,000

DC13



VOLUMEN OPERADO ANALISIS COMPARATIVO / HISTORICAL TRADING VOLUME ANALYSIS
Futuros Financieros / Financial Futures

GRUPO Variacion
GROUP OCT 12 NOV 12 [0) {off B ENE 13 FEB 13 MAR 13 ABR 13 MAY 13 JUN 13 JUL 13 AGO 13 SEP 13 OCT 13 Change

DEUA / US Dollar 715,872 465,544 1,141,232 687,280 942,261 1,489,078 653,060 1,109,565 2,016,868 891,565 1,596,216 849,087 765,029 -9.90%
EURO / Euro* 238 439 430 889 695 1,454 726 314 969 1,215 638 1,325 397 -70.04%
DIVISAS / CURRENCIES 716,110 465,983 1,141,662 688,169 942,956 1,490,532 653,786 1,109,879 2,017,837 892,780 1,596,854 850,412 765,426 -9.99%
IPC Equity Index 36,681 36,026 169,861 29,094 29,029 168,557 40,198 49,983 167,243 34,498 47,655 159,515 43,505 -72.73%
INDICES / INDEX 36,681 36,026 169,861 29,094 29,029 168,557 40,198 49,983 167,243 34,498 47,655 159,515 43,505 -72.73%
Bono 30 aiios 4,500 32,444 4,566 44,682 33,233 5,084 7,642 37,060 7,921 23,961 47,312 5,088 0} -100.00%
Bono 20 afios 110,630 128,189 83,328 51,550 136,634 100,107 96,778 182,805 89,269 99,543 87,199 30,255 20,075 -33.65%
Bono 10 aiios 81,598 86,583 97,364 30,195 33,763 55,805 10,131 9,108 73,814 27,213 31,802 45,287 6,183 -86.35%
Bono 5 afios 2,560 2,001 2,462 2,621 o} 0 (1] (1] ] 0 (1] 0 1} 0.00%
Bono 3 afios 22,000 12,000 0 20,300 5,000 28,000 14,000 5,600 46,300 37,000 20,600 64,600 42,600 -34.06%
TIIE 28 1,139,822 281,206 453,860 305,811 585,200 1,070,630 938,184 197,000 451,000 1,122,292 717,001 1,091,091 1,194,388 9.47%
Swap 10 afos (1] 0 o 0 0} 0 (1] (1] o 0 0 (v} 0} 0.00%
Swap 10 anos (entregable) 0 0 800 0 0 800 0 0 800 0 0 800 0 -100.00%
Swap 2 anos (entregable) 100 152 o 0 500 0 100 0 o 0 100 0 o 0.00%
CETES 91 226,500 174,000 68,000 50,000 50,000 50,000 148,000 64,000 54,000 10,000 0 40,000 0 -100.00%
TASAS / RATES 1,587,710 716,575 710,380 505,159 844,330 1,310,426 1,214,835 495,573 723,104 1,320,009 904,014 1,277,121 1,263,246 -1.09%
AXL 0 0 0 0 o} 2,000 (1] 0 ] 2,000 1,000 15,000 13,100 -12.67%
BRTRAC 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
CEMEX CPO (1] 0 o 0 1} o (1] (1] o 0 (1] 0 0 0.00%
GMEXICO B (1] 0 o 0 o} 0 (1] 700 5,500 300 1,800 8,600 420 -95.12%
ILCTRAC 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
MEXTRAC (1] 0 o 0 1} 0 (1] (1] ] 0 0 0 0 0.00%
WALMEX V 0 0 0 0 0 0 0 0 0 0 0 1,000 1,000 0.00%
ACCIONES / EQUITIES o 0 0 (o} 1} 2,000 (1] 700 5,500 2,300 2,800 24,600 14,520 -40.98%
Maiz 4 0 (1] 0 (0} 0 0 0 o 0 0 0 (1} 0.00%
MERCANCIAS/ COMMODITIES 4 0 0 0 0 0 0 0 0 0 0 0 (1] 0.00%

FUTUROS / FUTURES 1,222,422 1,816,315 2,971,515 1,908,819 1,656,135 2,913,684 2,249,587 2,551,323 2,311,648 2,086,697
3,000,000 2,500,000 - - 1,800,000
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INTERES ABIERTO / OPEN INTEREST
Futuros Financieros / Financial Futures

Close

FUTUROS / FUTURES [LA./O.l.* PART.
TIE 28 4,191,295 82.48%
'SW10 (entregable)/10-yrcCs 400  0.008%
SWO02 (entregable) / 2-Yr CCS 0 0.00%
CETEOL 0  000%
BONO M3 0 0.00%
BONOMS 0  000%
BONO M10 25,099 0.49%
BONOM20 37016  073%
BONO M30 13,592 0.27%
UDI/Inflation Index 0 000%
Délar US / United States Dollar 753,531 14.83%
EWGRO 247  000%
IPC / IPC Equity Index 53,413 1.05%
Acciones / Individual Equites 7200  0.14%
Mercancias / Commodities 0 0.00%
TOTAL 5,081,793 100%

Interés abierto/Open Interest

EURO, 247
IPC/ IPC Equity
Index, 53,413

Acciones / Individual
Equities, 7,200

BONO M30, 13,592

BONO M10,
25,099

BONO M20,
37,016

SW10 (entregable) /
10-Yr CCS, 400

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y Liquidacion.
Las graficas excluyen a la TIIE de 28 dias por sobrepasar de manera considerable el volumen operado de los demas contratos. / The 28 day TIIE futures are
excluded in the graphics because they surpass the volume traded of the other contracts by a considerable amount.



INTERES ABIERTO POR SERIE / OPEN INTEREST BY MATURITY
Futuros Financieros / Financial Futures

SERIE INTERES ABIERTO* PART.
MATURITY MONTH OPEN INTEREST 3,000,000

bC13 217 630 Babw 2200001
y . 0 [e0]
2 |
EN14 231,897 553% g o000
FB14 234,897 5.60% ~ 1,500,000 1
MR14 198,897 4.75% 1,000,000 1
AB14 202,897 4.84% 500,000 1
MY14 200,897 4.79% 0 ‘ ‘ ‘ ‘ ‘ ‘ ‘
OTROS / OTHERS 2,674,235 63.80% NV13 EN14 MR14 MY14
TIIE 28 4,191,295 100.00%
400
50 300
DC13 400 10000% SO .
SW10E / 10YR CCS 400 100.00% SN
= 100
0
DC13
SW2E / 2YR CCS 0
800,000 -
NV13 12,943 172% . 600000
DC13 633,840 84.12% O
EN14 1,342 0.18% S 400000
0 )
FB14 66 001% 2 00000 |
OTROS / OTHERS 105,340 13.98% O 5
DEUA / US Dollar 753,531 100.00% e -— e ‘

NV13 DC13 EN14 FB14 OTROS/
OTHERS

* Fuente: Asigna Compensacion y Liguidacion / Source: Clearing House Asigna Compensacion y Liquidacion.




INTERES ABIERTO POR SERIE / OPEN INTEREST BY MATURITY
Futuros Financieros / Financial Futures

DC13 53,017 99.26% 40,000 |
MR14 396 0.74%

IPC Index

N

20,000

IPC Equity Index 53,413 100.00%

SERIE INTERES ABIERTO* PART. 50.000 -
MATURITY MONTH OPEN INTEREST ’ E.
- 4

0
DC13 MR14
200 -
NV13 197 79.76%
0 o
MR14 50 20.24% > 100
EURO 247 100.00% 2
0 : -
NV13 MR14
30,000 -
e
DC13 25,099 10000% =2 20,000 |
M10/ 10YR BONDS 25,099 100.00% [P
3@ 10,000 -
s
0
DC13
40,000
ad
DC13 37,016 100.00% Z ‘8 30,000 -
M20 / 20YR BONDS 37,016 100.00% S (Z) 20,000 -
o
S% 10,000 -
0

DC13

10



INTERES ABIERTO ANALISIS COMPARATIVO / HISTORICAL OPEN INTEREST ANALYSIS
Futuros Financieros / Financial Futures

OCT 12

NOV 12

DIC 12

AGO 13

SEP 13

OCT 13

Variacion

Change

DEUA / US Dollar 633,651 616,045 573,963 484,488 553,356 666,256 750,345 896,140 642,686 578,311 651,206 627,303 753,531 20.12%
EURO / Euro 110 215 215 610 381 381 381 127 706 977 837 250 247 -1.20%
DIVISAS / CURRENCIES 633,761 616,260 574,178 485,098 553,737 666,637 750,726 896,267 643,392 579,288 652,043 627,553 753,778 20.11%

IPC Equity Index 65,910 68,193 62,511 63,716 66,844 51,797 53,055 52,869 51,268 58,189 57,986 52,144 53,413 2.43%
INDICES / INDEX 65,910 68,193 62,511 63,716 66,844 51,797 53,055 52,869 51,268 58,189 57,986 52,144 53,413 2.43%

uUDI 0 0 0 o o 0 0 0 0 o o 0 0 0.00%
Bono 30 aiios 21,698 49,154 24,366 8,689 11,513 13,613 16,213 16,870 11,070 24,831 35,645 13,592 13,592 0.00%
Bono 20 aiios 79,687 75,901 60,442 64,160 122,247 74,089 89,530 71,944 57,701 36,115 66,022 31,871 37,016 16.14%
Bono 10 aiios 60,346 51,003 31,761 33,144 29,741 23,066 25,765 30,465 22,238 32,017 42,460 21,055 25,099 19.21%
Bono 5 aifios 1,842 2,101 2,621 0 0 0 0 0 0 0 0 0 0 0.00%
Bono 3 aiios 0 0 0 0 200 0 0 2,900 0 0 0 0 0 0.00%
TIIE 28 7,050,496 6,976,347 6,571,946 6,337,229 6,043,266 5,699,539 5,331,680 5,203,591 4,978,011 4,512,991 4,376,527 4,442,979 4,191,295 -5.66%
Swap 10 anos (entregable) 400 400 400 400 400 400 400 400 400 400 400 400 400 0.00%
Swap 2 afnos (entregable) 2354 2302 200 200 200 200 100 100 100 100 0 0 0 0.00%
CETES 91 111,500 137,000 32,000 22,000 12,000 27,000 40,000 25,000 34,000 40,000 40,000 0 0 0.00%
TASAS / RATES 7,328,323 7,294,208 6,723,736 6,465,822 6,219,567 5,837,907 5,503,688 5,351,270 5,103,520 4,646,454 4,561,054 4,509,897 4,267,402 -5.38%

AXL 0 0 0 (0] 0 2000 2000 2000 2000 4000 5000 15000 2,900 -80.67%
BRTRAC 0 0 0 o o 0 0 0 0 o 0 0 0 0.00%
CEMEX CPO 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
GMEXICO B 0 0 0 o o 0 0 700 6200 5900 5300 4500 4,300 -4.44%
ILCTRAC 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
MEXTRAC 0 0 0 o 0 0 0 0 0 o o 0 0 0.00%
WALMEX V 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
ACCIONES / EQUITIES 0 0 0 0 0 2,000 2,000 2,700 8,200 9,900 10,300 19,500 7,200 -63.08%

Maiz 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
MERCANCIAS/ COMMODITIES 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%

11

FUTUROS / FUTURES 8,027,994 7,978,661 7,360,425 7,014,636 6,840,148 6,558,341 6,303,106 5,806,380 5,293,831 5,281,383 5,209,094
8,500,000 1,000,000 -
900,000 - -+ 60,000,000
8,000,000 Ah\
800,000 -
-+ 50,000,000
7,500,000 g 700,000 - 2
b 2 2
~ £ 600,000 - + 40,000,000 £
o« 7,000,000 p c =
< o [T
S \ & 500,000 - Sw
S \% 2 -+ 30,000,000 2 =
< 8 g 9
& 2 300,000 - -+ 20,000,000 F &
= 6,000,000 2 P
g 200,000 - |5
£ + 10,000,000 £
5,500,000 100,000 -| L
. ‘*) 0 ]
510001000 (o] o o m (49] (49] (49] o™ (45] m (49] o [49]
(o] (o] (o] [49] (49] [49] [49] (40] o o (49] m (49] i i i i - i i - i - i i -
£ S S & & = = % = S 8 =& & c 3 2 & & % § I 3 3 8 & &
§ & & & ¥ § 28 § 2 2 g & 38 ° = ° ¥ = = < = = 7 < 2 °
@ |PC Equity Index e ACCIONES / EQUITIES e D|VISAS / CURRENCIES e TASAS / RATES

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacién
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Estadisticas / Statistics

ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Mercado Global de Futuros/ Futures Global Market

No. dias operados / Trading days 257 255 250 251 252 251 252 252 252 211
Volumen promedio diario / Average Daily Volume 794,282 423,487 1,098,607 911,719 275,818 192,805 165,981 183,518 165,544 102,787
Operaciones Promedio diario / Average Daily Trades 424 302 502 499 460 388 442 702 692 742
Volumen Méaximo Registrado / Max. Volume 7,874,905 6,785,895 20,485,549 10,794,539 2,680,402 585,278 861,910 661,179 13,223,988 653,203
Fecha/ Date 06-Oct-04 14-Abr-05 18-Ago-06 11-Oct-07 28-Mar-08 20-Oct-09 19-Ene-10 02-Jun-11 01-Mar-12 25-Abr-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 30,914,084 30,537,467 50,728,757 57,193,249 57,311,037 36,553,577 31,806,615 27,138,338 22,856,735 7,371,230
Fecha/ Date 16-Ago-04 11-Mar-05 15-Nov-06 19-Sep-07 20-Feb-08 12-Oct-09 10-Mar-10 13-Jun-11 16-Ene-12 02-Ene-13
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200,000 - I . | 100 © 1 10,000,000 &
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== \/olumen promedio diario / Average Daily Volume
efi@=QOperaciones Promedio diario / Average Daily Trades

=== V/olumen Maximo Registrado / Max. Volume =si#=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest



ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros Délar & Euro / US DOLLAR & EURO FUTURES

Estadisticas / Statistics 2012 Oct-13
Volumen promedio diario / Daily Average Volume 5,449 11,508 24,108 12,841 12,646 6,326 22,470 28,531 38,996 52,133
Operaciones Promedio diario / Daily Average trading 7 11 17 9 8 12 14 13 23 32
Volumen Méximo Registrado / Max. Volume 60,615 108,210 141,200 98,361 236,860 94,658 257,029 290,903 251,750 439,429
Fecha/ Date 22-Oct-04 04-Ene-05 29-Mar-06 06-Mar-07 10-Sep-08 20-May-09 22-Nov-10 06-Sep-11 09-May-12 13-Mar-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 133,797 211,692 303,045 259,446 239,832 175,228 433,044 536,965 831,751 989,279
Fecha / Date 13-Oct-04 14-Nov-05 12-Oct-06 10-Ene-07 09-Sep-08 14-Ene-09 29-Nov-10 08-Sep-11 06-Jun-12 27-May-13
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== \/olumen Maximo Registrado / Max. Volume
«fid=NMaximo Volumen de Interés Abierto Registrado / Max. Open Interest

=== \/olumen promedio diario / Daily Average Volume efi#=QOperaciones Promedio diario / Daily Average trading

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 37 81 33 14 48 53 29 66 17
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0
Volumen Méaximo Registrado / Max. Volume 462 762 381 294 381 836 285 771 325
Fecha/ Date 15-Feb-13 08-Mar-13 17-Abr-13 13-May-13 11-Jun-13 05-Jul-13 19-Ago-13 10-Sep-13 14-Oct-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 743 645 545 528 706 977 977 956 250
Fecha / Date 13-Feb-13 08-Mar-13 15-Abr-13 13-May-13 28-Jun-13 18-Jul-13 01-Ago-13 02-Sep-13 01-Oct-13
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ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros IPC / IPC EQUITY INDEX FUTURES

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 1,357 1610 2,482 3,793 4,308 4,504 5,245 4,885 4,209 3,646
Operaciones Promedio diario / Daily Average trading 115 95 133 246 293 264 339 581 602 680
Volumen Maximo Registrado / Max. Volume 6,085 13,786 34,194 34,010 47,454 55,974 58,438 64,582 51,655 70,204
Fecha / Date 16-Mar-04 04-Nov-05 06-Sep-06 28-Nov-07 03-Dic-08 04-Dic-09 03-Jun-10 07-Jun-11 18-Dic-12 12-Mar-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 6,316 29,299 41,362 60,639 113,142 100,507 115,674 130,818 112,051 78,601
Fecha / Date 12-Abr-04 04-Nov-05 15-Sep-06 29-Nov-07 04-Dic-08 04-Dic-09 14-Dic-10 13-Dic-11 13-Mar-12 18-Jun-13
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== \/olumen promedio diario / Daily Average Volume

i o . ] == \/olumen Maximo Registrado / Max. Volume esi@=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest
efd=Operaciones Promedio diario / Daily Average trading
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Estadisticas / Statistics

ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros TIIE 28 / TIIE 28 INTEREST RATE FUTURES

Volumen promedio diario / Daily Average Volume 776,460 391,494 1,056,641 878,916 229,687 149,585 104,002 113,421 100,829 36,363
Operaciones Promedio diario / Daily Average trading 287 175 330 222 112 63 41 54 31 11
Volumen Maximo Registrado / Max. Volume 7,856,000 6,755,200 20,458,000 10,754,548 2,626,868 1,402,000 836,000 541,000 13,019,976 565,500
Fecha/ Date 06-Oct-04 14-Abr-05 18-Ago-06 11-Oct-07 28-Mar-08 12-Jun-09 19-Ene-10 10-May-11 01-Mar-12 25-Abr-13
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 30,830,805 30,319,293 50,244,052 56,742,449 57,077,037 47,343,975 31,355,943 26,009,335 22,008,128 6,597,758
Fecha/ Date 16-Ago-04 11-Mar-05 15-Nov-06 19-Sep-07 20-Feb-08 21-Ene-09 19-Ene-10 15-Jun-11 18-Ene-12 15-Ene-13
1,200,000 T 350 25,000,000 + 60,000,000 o
o)
1,000,000 T 300 1 =
2 8 o 20000000 | 50,000,000 £
£ +250 ® E 3
g 800,000 + = g -+ 40,000,000 8—
> +200 3 > 15,000,000 | ©
= 600,000 + @ =z -+ 30,000,000 8
o + 150 & o o
E 400,000 | S £ 10,000,000 + g
E , t1wo0 £ 3 + 20,000,000 <
> 1 o S | \g
[
0 : : : : - I -0 0 - | . T T == | -
w m H m T T T T T T T T T
o o — - < Lo O N~ o0} (@) (@) — N (92]
o o o N o o o o o o - - - —
N N N O o o o o o o o o o N
@) N N N N AN N N N N 8
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Estadisticas / Statistics

ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS

Futuros CETES 91/ CETE 91 INTEREST RATE FUTURES

Volumen promedio diario / Daily Average Volume 9,822 17,682 13,160 11,205 16,219 19,432 15,091 13,155 6,737 2,209
Operaciones Promedio diario / Daily Average trading 7 16 11 7 11 11 7 5 3 1
Volumen Maximo Registrado / Max. Volume 55,000 57,000 72,000 67,000 99,000 107,000 118,000 98,000 83,000 261,620
Fecha / Date 24-Feb-04 30-Jun-05 29-Mar-06 31-Jul-07 18-Ago-08 19-Jun-09 26-Abr-10 20-Dic-11 17-Ene-12 25-Sep-13
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 119,000 252,000 198,000 278,000 361,001 340,874 336,000 272,000 189,850 56,000
Fecha/ Date 11-Jun-04 15-Nov-05 07-Abr-06 12-Oct-07 13-Jun-08 27-0Oct-09 26-Abr-10 20-Dic-11 11-Jun-12 09-Abr-13
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ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS

Futuros SWAP entregable / CC SWAP FUTURES

Estadisticas / Statistics Jul-13
Volumen promedio diario / Daily Average Volume 0 44 0 0 40 0 0 40 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 800 0 0 800 0 0 800 0
Fecha / Date N.O. 15-Mar-13 N.O. N.O. 18-Jun-13 N.O. N.O. 18-Sep-13 N.O.
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 400 400 400 400 400 400 400 400 400
Fecha / Date 01-Feb-13 01-Mar-13 01-Abr-13 02-May-13 03-Jun-13 01-Jul-13 01-Ago-13 02-Sep-13 01-Oct-13
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== \Volumen promedio diario / Daily Average Volume
=id=Operaciones Promedio diario / Daily Average trading

=== \/olumen Méaximo Registrado / Max. Volume
efd=NMaximo Volumen de Interés Abierto Registrado / Max. Open Interest

WAP 2 anos (entregable

Estadisticas / Statistics Jul-13
Volumen promedio diario / Daily Average Volume 26 0 5 0 0 0 5 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 200 0 100 0 0 0 100 0 0
Fecha / Date 07-Feb-13 N. O. 12-Abr-13 N.O. N.O. N.O. 07-Ago-13 N.O. N.O.
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 400 200 200 100 100 100 100 0 0
Fecha / Date 07-Feb-13 01-Mar-13 01-Abr-13 02-May-13 03-Jun-13 01-Jul-13 01-Ago-13 N.O. N.O.
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Feb-13
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May-13
Jun-13
Ago-13
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== \/olumen Maximo Registrado / Max. Volume
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ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros Bono M3y M5/3 &5 YEAR BOND FUTURES

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 114 145 171 861 4,174 784 1,083 1,346
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 1 0 1 0
Volumen Maximo Registrado / Max. Volume 0 0 2,000 1,500 1,000 72,400 132,076 61,520 30,000 28,000
Fecha/ Date N.O. N.O. 12-Abr-06 06-Mar-07 04-Ene-08 02-Sep-09 13-Sep-10 10-Mar-11 11-Abr-12 14-Mar-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 1,500 1,000 1,000 65,600 178,650 32,460 18,763 3,000
Fecha / Date N.O. N.O. 05-Dic-06 06-Mar-07 04-Ene-08 02-Sep-09 11-May-10 02-Mar-11 18-Jun-12 05-Jun-13
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=== \Volumen promedio diario / Daily Average Volume
== \/olumen Maximo Registrado / Max. Volume ssid=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest

efd=QOperaciones Promedio diario / Daily Average trading

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 0 0 0 0 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 0 0 0 0 0 0 0
Fecha/ Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
Méximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 0 0 0 0 0 0 0
Fecha/ Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
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Operaciones/ Trades

Volumen/ Volume
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ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros Bono M10 y M20 /10 & 20 YEAR BOND FUTURES

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 1,116 1,888 4,709 120 10,410 9,052 11,579 6,692 1,532
Operaciones Promedio diario / Daily Average trading 5 10 15 0 33 26 25 19 4
Volumen Méximo Registrado / Max. Volume 18,400 15,600 84,150 133,774 133,560 87,141 214,188 91,510 16,023
Fecha/ Date 07-Sep-05 10-May-06 01-Mar-07 03-Dic-08 02-Jun-09 07-Dic-10 24-Nov-11 27-Feb-12 28-Jun-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 36,300 56,700 60,166 216,078 192,351 168,157 171,694 172,502 44,315
Fecha/ Date 09-Ago-05 26-Dic-06 24-Jul-07 03-Dic-08 02-Jun-09 22-Dic-10 29-Ago-11 06-Jul-12 17-Sep-13
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=== \Volumen promedio diario / Daily Average Volume == \/olumen Maximo Registrado / Max. Volume
«id=Operaciones Promedio diario / Daily Average trading «hid=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 7,191 5,562 4,399 8,309 4,463 4,328 3,964 1,513 873
Operaciones Promedio diario / Daily Average trading 9 10 11 14 10 9 10 9 5
Volumen Maximo Registrado / Max. Volume 96,734 22,674 21,419 86,814 26,100 16,433 51,094 10,108 2,600
Fecha / Date 28-Feb-13 19-Mar-13 10-Abr-13 31-May-13 28-Jun-13 23-Jul-13 29-Ago-13 10-Sep-13 29-Oct-13
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 122,247 135,776 90,854 90,130 80,902 52,356 66,132 75,296 37,016
Fecha/ Date 28-Feb-13 12-Mar-13 19-Abr-13 06-May-13 20-Jun-13 04-Jul-13 29-Ago-13 25-Sep-13 31-Oct-13
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ESTADISTICAS OPERATIVAS DE FUTUROS / FUTURES TRADING STATISTICS
Futuros Bono M30/ 30 YEAR BOND FUTURES

Estadisticas / Statistics Mar-13
Volumen promedio diario / Daily Average Volume 1,749 282 347 1,685 396 1,042 2,151 254 0
Operaciones Promedio diario / Daily Average trading 2 1 3 4 3 7 3 1 0
Volumen Maximo Registrado / Max. Volume 17,226 4,000 2,300 21,640 2,221 2,830 27,184 1,728 0
Fecha / Date 28-Feb-13 07-Mar-13 03-Abr-13 31-May-13 13-Jun-13 09-Jul-13 30-Ago-13 12-Sep-13 N.O.
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 11,513 15,713 16,613 19,813 18,970 24,831 35,645 37,175 13,592
Fecha / Date 27-Feb-13 14-Mar-13 08-Abr-13 21-May-13 24-Jun-13 31-Jul-13 30-Ago-13 11-Sep-13 01-Oct-13
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MAXIMOS HISTORICOS / TRADING RECORDS
Futuros Financieros/ Financial Futures

Maximo Volumen Registrado / Max. Volume 3,109,332 12,326,254 29,932,353 25,685,994 18,125,868 39,127,236 8,422,286 6,549,893 4,829,783 7,032,624 15,199,526 2,971,515
Mes / Month Julio Noviembre Junio Junio Marzo Marzo Octubre Febrero Junio Julio Junio Marzo Marzo

DEUA/US D

Maximo Volumen Registrado / Max. Volume 71,068 7,940 13,040 336,517 476,786 851,110 398,956 549,013 221,182 979,168 1,013,158 1,423,369
Mes / Month Enero Junio Marzo Diciembre Enero Marzo Septiembre Abril Mayo Noviembre Septiembre Mayo Junio
e euroTEURO]
Maximo Volumen Registrado / Max. Volume 6,890 4,139 1,454
Mes / Month Mayo Junio Junio Marzo

Maximo Volumen Registrado / Max. Volume 3,102,229 12,176,700 28,053,431 25,446,338 17,532,627 38,445,032 7,884,002 5,323,109 4,011,940 4,781,345 13,948,976 1,194,388
Mes / Month Julio Noviembre Junio Junio Marzo Marzo Octubre Febrero Junio Julio Junio Marzo Octubre
CETE 91 Dias / 91-Day CETE
Maximo Volumen Registrado / Max. Volume 629,003 494,100 455,087 581,000 481,000 390,500 724,002 537,007 521,000 384,999 241,100 148,000
Mes / Month Octubre Febrero Junio Diciembre Octubre Marzo Enero Junio Noviembre Octubre Julio Enero Abril

IPC /IPC Equity Index

Maximo Volumen Registrado / Max. Volume 5,294 28,012 63,089 96,400 119,266 175,386 190,247 224,203 172,808 168,557
Mes / Month Diciembre Enero Octubre Marzo Noviembre Septiembre Noviembre Diciembre Diciembre Junio Junio Septiembre Marzo

Maximo Volumen Registrado / Max. Volume 0
Mes / Month Octubre Enero




MAXIMOS HISTORICOS / TRADING RECORDS
Futuros Financieros/ Financial Futures

Bono M -Year Bond

Maximo Volumen Registrado / Max. Volume 4,000 72,600 62,120 70,532 64,600
Mes / Month Febrero Septiembre Septiembre Marzo Marzo Septiembre

Maximo Volumen Registrado / Max. Volume
Mes / Month Noviembre Enero Enero

Bono M10/ 10-Year Bond

Maximo Volumen Registrado / Max. Volume 15,995 82,190 47,060 71,800 176,050 410,259 279,413 175,262 218,977 73,814
Mes / Month Octubre Noviembre Septiembre Octubre Marzo Septiembre Junio Marzo Enero Junio Junio

Bono M20 / 20-Year Bond

Maximo Volumen Registrado / Max. Volume 58,502 182,688 126,811 182,805
Mes / Month Agosto Junio Enero Mayo Mayo

Bono M30/ 30-Year Bond

Maximo Volumen Registrado / Max. Volume 87,592 47,312
Mes / Month Noviembre Mayo Agosto

wap 10 anos (entregable) / 10-Year

2010 2011 2012 2013
Maximo Volumen Registrado / Max. Volume 2,543 1,224 800
Mes / Month Diciembre Marzo Junio Marzo

Swap 2 anos (entregable) / 2-Year CCS

Maximo Volumen Registrado / Max. Volume 5,500 4,509 500
Mes / Month Diciembre Marzo Septiembre Febrero
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INTERES ABIERTO*

IMPORTE NOCIONAL

CONCENTRADO DE MERCADO / MARKET SUMMARY
Opciones Financieras / Financial Options
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# OPER. CALL PUT VOLUMEN
TOTAL PESOS
IPC 156 645 565 1,210 7,273 $495,435,000.00
INDICES / EQUITY INDEX 156 645 565 1,210 7,273 $495,435,000.00
DEUA / US DOLLAR 4 600 0 600 3,050 $78,400,000.00
DIVISAS / CURRENCIES 4 600 0 600 3,050 $78,400,000.00
AMERICA MOVIL L 2 0 20,000 20,000 218,340 $25,500,000.00
CEMEX CPO 0 0 0 0 0
WALMEX V 2 0 10,000 10,000 63,655 $33,000,000.00
TLEVISA CPO 0 0 0 0 0
GMEXICO B 0 0 0 0 818
FEMSA UBD 8 1,010 1,000 2,010 2,000 $23,620,000.00
ISHARES S&P / Index Tracking Stock 0 0 0 0 0
MEXTRAC / Index Tracking Stock 0 0 0 0 0
NAFTRAC 02 / Index Tracking Stock 58 541 0 541 1,677 $2,184,350.00

BRTRAC / Brazil 15 Index Tracking Stock 0 0 0 0 0
ACCIONES / INDIVIDUAL EQUITIES 70 1,551 31,000 32,551 286,490

OPCIONES / OPTIONS 230 2,796 31,565 34,361 296,813

Accrued Annual

VOLUMEN IMPORTE NOCIONAL

CLASE # OPER. CALL PUT TOTAL PESOS
IPC 2,034 16,914 32,262 49,176 $20,303,805,000.00
INDICES / EQUITY INDEX 2,034 16,914 32,262 49,176 $20,303,805,000.00
DEUA / US DOLLAR 185 15,157 1,112 16,269 $2,127,937,400.00
DIVISAS / CURRENCIES 185 15,157 1,112 16,269 $2,127,937,400.00
AMERICA MOVIL L 99 119,321 346,442 465,763 $472,541,350.00
CEMEX CPO 1 5,087 0 5,087 $6,104,400.00
WALMEX V 40 37,750 35,505 73,255 $275,652,500.00
TLEVISA CPO 0 0 0 0 $0.00
GMEXICO B 47 11,736 22,751 34,487 $156,085,200.00
TELMEX L 0 0 0 0 $0.00
FEMSA UBD 12 1,030 1,010 2,040 $24,055,000.00
ISHARES S&P / Index Tracking Stock 0 0 0 0 $0.00
MEXTRAC / Index Tracking Stock 0 0 0 0 $0.00
NAFTRAC 02 / Index Tracking Stock 162 1,787 50 1,837 $7,312,450.00
BRTRAC / Brazil 15 Index Tracking Stock 0 0 0 0 $0.00
ACCIONES / INDIVIDUAL EQUITIES 361 176,711 405,758 582,469 $941,750,900.00

OPCIONES / OPTIONS 2,580 208,782 439,132 647,914 $23,373,493,300.00

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion

VOLUMEN OPERADO / VOLUME TRADED
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OPCIONES / OPTIONS VOLUMEN

IPC / Equity Index Options 1,210
DEUA / US Dollar 600
AMERICA MOVIL L / Individual Equity Options 20,000
CEMEX CPO / Individual Equity Options 0
WALMEX V/ Individual Equity Options 10,000
TLEVISA CPO / Individual Equity Options 0
GMEXICO B / Individual Equity Options 0
FEMSA UBD / Individual Equity Options 2,010
ISHARES S&P / Index Tracking Stock 0
MEXTRAC / Index Tracking Stock Options 0
BRTRAC / Brazil 15 Index Tracking Stock Options 0

NAFTRAC 02 / Index Tracking Stock Options
TOTAL

34,361

OPCIONES / OPTIONS VOLUMEN
IPC / Equity Index Options 49,176
DEUA / US Dollar 16,269
AMERICA MOVIL L / Individual Equity Options 465,763
CEMEX CPO / Individual Equity Options 5,087
WALMEX V/ Individual Equity Options 73,255
TLEVISA CPO / Individual Equity Options 0
GMEXICO B / Individual Equity Options 34,487
FEMSA UBD / Individual Equity Options 2,040
ISHARES S&P / Index Tracking Stock 0
MEXTRAC / Index Tracking Stock Options 0
BRTRAC / Brazil 15 Index Tracking Stock Options 0
NAFTRAC 02 / Index Tracking Stock Options 1,837
TOTAL 647,914

PART.
3.52%
1.75%
58.21%
0.00%
29.10%
0.00%
0.00%
5.85%
0.00%
0.00%
0.00%
1.57%
100.00%

PART.

7.59%
2.51%
71.89%
0.79%
11.31%
0.00%
5.32%
0.31%
0.00%
0.00%
0.00%
0.28%
100.00%

VOLUMEN OPERADO / TRADING VOLUMEN
Opciones Financieras / Financial Options

L Mensuall i

NAFTRAC 02 / _
Index Tracking IPC / Equity Index
FEMSA UBD/  gi4ck Options Options
Individual Equity 1.57% 3.52%
Options DEUA / US Dollar
5.85% L 1.75%

Accrued Annual
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Opciones IPC / Equitylndex Options
Opciones DEUA / US Dollar Options

LUGAR POR OPERADOR segun volumen negociado / PLACEMENT TABLES
Opciones Financieras / Financial Options

Opciones Acciones, ETFs /Individual Equity, ETF Options*

BBVA BANCOMER
TIMBER HILL BBVA BANCOMER GBM CASA DE BOLSA

VECTOR CASA DE BOLSA GBM CASA DE BOLSA INTERACTIVE BROKERS UK LTD

GRUPO FINANCIERO SCOTIABANK INVERLAT TOTAL (510]0] BBVA BANCOMER

SANTANDER TOTAL 32,551
ACTINVER

Opciones IPC / Equity Index Options

Accrued Annual

Opciones DEUA / US Dollar Options Opciones Acciones, ETFs /Individual Equity, ETF Options*
TIMBER HILL

GRUPO FINANCIERO SCOTIABANK INVERLAT
SANTANDER BBVA BANCOMER GBM CASA DE BOLSA

GRUPO FINANCIERO BANAMEX GBM CASA DE BOLSA GRUPO FINANCIERO BANAMEX

BBVA BANCOMER BANCO MONEX SANTANDER

IXE BANCO GRUPO FINANCIERO SCOTIABANK INVERLAT BBVA BANCOMER

VECTOR CASA DE BOLSA KUALI DERIVADOS ACTINVER

MONEX INTERACTIVE BROKERS UK LTD

BANCO MONEX
GBM CASA DE BOLSA

ACTINVER
DERFIN
TOTAL 49,176

*Para el Lugar por Operador de Opciones sobre Acciones y ETFs se consider6 el Importe Nocional Operado en Pesos Mexicanos
League Tables for Individual Stock & ETF Options are according to Traded Notional Amount in Mexican Pesos.
Unicamente se muestra el volumen global por ser un mercado anénimo / As an anonymous market, only global volume is shown.

GRUPO FINANCIERO SCOTIABANK INVERLAT
TOTAL 582,469
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VOLUMEN OPERADO ANALISIS COMPARATIVO/ HISTORICAL TRADING VOLUME ANALYSIS
Opciones Financieras / Financial Options

VOLUMEN Variacion

VOLUME OCT 12 NOV12 DIC12 ENE13 FEB13 MAR13 ABR13 MAY 13 JUN13 JUL13 Change
América Movil L 450 1,978 16,606 202 820 141,090 20,000 159,000 33,540 30,560 10,500 50,051 20,000 -60.04%
Cemex CPO 0 0 77,787 0 0 5,087 0 0 0 0 0 0 0 0.00%
Walmex V 0 24,004 1,621 0 0 300 200 55,550 3,000 3,540 660 5 10,000 199900.00%
Tlevisa CPO 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
GMexico B 0 5 1,374 400 2,000 11,374 6,200 4,000 8,000 0 2,506 7 0 -100.00%
Femsa UBD o o o (V] o o 0 0 0 o 20 10 2,010 20000.00%
ISHARES S&P 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
MEXTRAC o o o 0 o o 0 0 0 o o 0o 0 0.00%
BRTRAC 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
NAFTRAC 02 20 40 60 0 130 0 10 0 220 760 3 173 541 212.72%
Acciones / Individual Equities 470 26,027 97,448 602 2,950 157,851 26,410 218,550 44,760 34,860 13,689 50,246 32,551 -35.22%
IPC Equity Index 4,805 3,933 1,031 1,620 3,905 6,117 6,089 8,597 10,785 1,459 3,013 6,381 1,210 -81.04%
INDICES / INDEX 4,805 3,933 1,031 1,620 3,905 6,117 6,089 8,597 10,785 1,459 3,013 6,381 1,210 -81.04%
DEUA US Dollar 0 108 200 430 142 635 40 880 4,261 4,841 2,920 1,520 600 -60.53%
Divisas / Currencies 0 108 200 430 142 635 40 880 4,261 4,841 2,920 1,520 600 -60.53%

OPCIONES / OPTIONS 5,275 30,068 98,679 164,603 32,539 228,027 59,806 -40.91%
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INTERES ABIERTO ANALISIS COMPARATIVO/ HISTORICAL OPEN INTEREST ANALYSIS
Opciones Financieras / Financial Options

INTERES ABIERTO Variacion
OPEN INTEREST ENE 13 FEB 13 MAR 13 ABR 13 MAY 13 JUN 13 JUL 13 AGO 13 SEP 13 OCT 13 Change

América Mévil L 84,450 86,128 12,396 12,598 11,919 142,022 142,022 261,022 208,981 219,541 230,041 218,340 218,340 0.00%
Cemex CPO 72,700 72,700 5,087 5,087 5,087 0 o 0 0 0 0 0 o 0.00%
Walmex V 3,400 27,400 25,621 25,621 25,621 24,100 24,300 79,650 52,450 55,790 56,150 53,655 63,655 18.64%
Tlevisa CPO 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
GMexico B (v} 5 1,374 1,774 3,774 8,400 14,600 14,600 2,600 2,600 1,061 818 818 0.00%
Femsa UBD 0 0 0 0 0 o 0 0 0 0 0 10 2,000 19900.00%
ISHARES S&P 0 0 0 0 0 0 0 0 0 0 0 0 0 0.00%
MEXTRAC (v} o o o 0 0 o 0 0 0 0 0 o 0.00%
BRTRAC (V] o o o 0 0 0 0 0 0 0 0 0 0.00%
NAFTRAC 02 20 60 0 0 130 130 140 140 220 980 983 1,136 1,677 47.62%
Acciones / Individual Equities 160,570 186,293 44,478 45,080 46,531 174,652 181,062 355,412 264,251 278,911 288,235 273,959 286,490 4.57%
IPC Equity Index 8,560 9,606 2,276 3,329 6,226 4,652 7,348 9,086 3,955 4,771 6,014 6,542 7,273 11.17%
INDICES / INDEX 8,560 9,606 2,276 3,329 6,226 4,652 7,348 9,086 3,955 4,771 6,014 6,542 7,273 11.17%
DEUA US Dollar 40 140 100 330 428 315 340 860 3,501 4,440 3,940 3,650 3,050 -16.44%
Divisas / Currencies 40 140 100 330 428 315 340 860 3,501 4,440 3,940 3,650 3,050 -16.44%

OPCIONES / OPTIONS 169,170 196,039 46,854 48,739 53,185 179,619 188,750 365,358 271,707 288,122 298,189 284,151 296,813
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* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion



PRECIOS DE EJERCICIO OPERADOS / TRADING STRIKES PRICES
Opciones Financieras / Financial Options

SERIE PRECIO DE EJERCICIO VOLUMEN VOLUMEN L |[PC / IPC Equity Index Options
STRIKE PRICE TOTAL ABIERTO
MATURITY TOTAL VOLUME OPEN INTEREST
DC13 35,000 @ ——--- 84 84 84
DC13 35,500  e—eee- 3 3 1 200 -
DC13 36,000 @ eeee- 4 4 12
DC13 36,500  ——eee- 4 4 12
DC13 37,000  eeeee- 107 107 214
DC13 37,500 e 61 61 177 600 -
DC13 38,000 @ e—eee- 62 62 100
DC13 38,500  emeeem s 0 100
DC13 39,000 7 J— 25 32 o 500
DC13 39,500  mmeeem s 0 10 E
DC13 40,000 5 60 65 575
DC13 40,500 2 40 42 506 2
DC13 41,000 e meees 0 505 £ 400 -
DC13 41,500 e eeees 0 530  E
DC13 42,000 60 - 60 360 5
DC13 42,500 10 - 10 252 =
DC13 43,000 72— 52 180 300 1
DC13 43,500 e eeees 0 110
DC13 44,000 51 emeeee 51 278
DC13 44,500 e eeees 0 100 200
DC13 46,000 e s 0 5
TOTAL 205 425 630 4,143
MR14 37,500 e emee- 0 300
MR14 38,000  emeeem e 0 200 100 -
MR14 39,500 1 e 1 1
MR14 40,000 R — 11 511
MR14 40,500 26 15 41 241
MR14 41,000 120 120 240 240 0 - ' '
MR14 41,500 6 5 11 211 DC13 MR14 JIN14
MR14 42,000 1 e 1 351
MR14 42,500 e s 0 500
MR14 43,500 e meee- 0 100
MR14 44,500 7 J— 25 25
MR14 45,000 125 e 125 125
MR14 45,500 125  emeee- 125 125
TOTAL 140 580 2,930
IN14 42,000 e - 0 200

TOTAL

TOTAL GENERAL

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.



PRECIOS DE EJERCICIO OPERADOS / TRADING STRIKES PRICES
Opciones Financieras / Financial Options

SERIE PRECIO DE EJERCICIO VOLUMEN VOLUMEN 1Ll DEUA / US Dollar Options
STRIKE PRICE TOTAL ABIERTO 700 -
MATURITY TOTAL VOLUME | OPEN INTEREST JNEENINNY
pci3 1290 e eeee- £
pct3  13.00 400 = -mme- = 500 -
pc13 1310 e e =
pct3 1320 200 = =-=ee- c 4007
pci4 1340  mmeme- emeeee £ 300 -
DC13 1350 e e E
DC13 13.60 e e > 200 A
TOTAL 100 -
TOTAL GENERAL .
DC13
SERIE PRECIO DE EJERCICIO VOLUMEN Nl Ameérica Movil L / Individual Equity Options
SIRIKE PRICE TOTAL ABIERTO
MATURITY TOTAL VOLUME | OPEN INTEREST 25,000 1
()
pci3 1250 e 115,280 2 50000 -
DC13 13.00 - 10,000 101,500 =
DC13 13.50 e e 500 > 15,000 -
DC13 14.00 e e 0 560 5 10,000 -
DC13 1450  semee= ameee- 0 500 5
TOTAL 218,340 g 5,000 -
TOTAL GENERAL 218,340 0

DC13

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.



PRECIOS DE EJERCICIO OPERADOS / TRADING STRIKES PRICES
Opciones Financieras / Financial Options

PRECIO DE EJERCICIO VOLUMEN VOLUMEN L Cemex CPO / Individual Equity Options

STRIKE PRICE TOTAL ABIERTO

MATURITY TOTAL VOLUME OPEN INTEREST
NO OPERO

TOTAL
TOTAL GENERAL

SERIE PRECIO DE EJERCICIO VOLUMEN VOLUMEN Lo Walmex V / Individual Equity Options
STRIKE PRICE TOTAL ABIERTO

MATURITY TOTAL VOLUME | OPEN INTEREST 12,000 ~
DC13 32.00  mmmee- 5,000 5,000 5,000 g
DC13 3400  ------ 5,000 5,000 5,205 S 10,000 -
DC13 35.00 @ memmee emeeee 0 305 S
DC13 36.00 @ mmemee ameeee 0 700 =~ 8,000 -
DC13 37.00  mmme—- mmeee- 0 10,250 g
DC13 38.00 @ mmmmemameeee 0 5 S 6,000 -
DC13 39.00 @ mmmmem emeeee 0 31,800 2
DC13 40.00  emeeee e 0 10,250 4,000 -
DC13 41.00  emeeee e 0 140
TOTAL 2,000 -

TOTAL GENERAL
0
DC13

SERIE PRECIO DE EJERCICIO VOLUMEN VOLUMEN i Tlevisa CPO / Individual Equity Options

STRIKE PRICE TOTAL ABIERTO
MATURITY TOTAL VOLUME | OPEN INTEREST
NO OPERO
TOTAL

TOTAL GENERAL

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigha Compensacion y liquidacion.
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SERIE

MATURITY
DC13
DC13
DC13
DC13
DC13
DC13
DC13
TOTAL

MR14

MR14

MR14

MR14

MR14

MR14

MR14
TOTAL

TOTAL GENERAL

SERIE

MATURITY
DC11
DC12
DC13
TOTAL
TOTAL GENERAL

SERIE

MATURITY
NO OPERO
TOTAL

TOTAL GENERAL

PRECIO DE EJERCICIO
STRIKE PRICE

38.00
40.00
42.00
44.00
46.00
48.00
50.00

36.00
38.00
40.00
42.00
44.00
46.00
48.00

PRECIO DE EJERCICIO
STRIKE PRICE

115.00
120.00
145.00

PRECIO DE EJERCICIO
STRIKE PRICE

VOLUMEN

VOLUMEN

PUT

PRECIOS DE EJERCICIO OPERADOS / TRADING STRIKES PRICES
Opciones Financieras / Financial Options

VOLUMEN

TOTAL
TOTAL VOLUME

O O [=NeNeoNololNola] O [coloNoNolNoNe)

VOLUMEN
TOTAL
TOTAL VOLUME
1,000
1,010

VOLUMEN

TOTAL
TOTAL VOLUME

INTERES*

ABIERTO
OPEN INTEREST

52
95
100
55
115
50
468

50
50
50
50
50
50

INTERES*

ABIERTO
OPEN INTEREST
1,000
990
10

INTERES*

ABIERTO
OPEN INTEREST

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.

Gmexico B / Individual Equity Options

Femsa UBD / Individual Equity Options

2,500 ~

2,000 -

1,500 -

1,000 -+

Volumen / Volume

500 -

0

DC13

IShares S&P / Index Tracking Stock Options




SERIE

MATURITY

NO OPERO
TOTAL
TOTAL GENERAL

SERIE

MATURITY
DC13
DC13
DC13
DC13
DC13
DC13
DC13
DC13
TOTAL
MR14
MR14
MR14
MR14
MR14
MR14
MR14
MR14
MR14
MR14
MR14
MR14
TOTAL
IN14
IN14
IN14
IJN14
IJN14
IN14
IN14
IN14
IN14
JN14
TOTAL

TOTAL GENERAL

SERIE

MATURITY
NO OPERO

TOTAL

TOTAL GENERAL

PRECIO DE EJERCICIO
STRIKE PRICE

PRECIO DE EJERCICIO
STRIKE PRICE

35.00
36.00
37.00
38.00
40.00
41.00
43.50
44.00

35.00
36.00
37.00
38.00
39.00
39.50
40.00
40.50
41.00
41.50
42.00
43.00

38.50
39.00
39.50
40.00
40.50
41.00
41.50
42.00
43.00
44.00

PRECIO DE EJERCICIO
STRIKE PRICE

PRECIOS DE EJERCICIO OPERADOS / TRADING STRIKES PRICES
Opciones Financieras / Financial Options

VOLUMEN VOLUMEN INTERES*

TOTAL ABIERTO
TOTAL VOLUME | OPEN INTEREST

VOLUMEN VOLUMEN INTERES*
PUT TOTAL ABIERTO
TOTAL VOLUME | OPEN INTEREST
------------ 0 30
———————————— 0 20
------------ 0 40
10 - 10 40
———————————— 0 2
5 - 5 9
------------ 0 4
5 - 5 6
20 0 20 151
------------ 0 100
------------ 0 10
------------ 0 120
------------ 0 40
80 0 - 80 284
50  ------ 50 70
80 0 - 80 270
39 e 39 49
40 e 40 240
50 @ ------ 50 90
30 - 30 71
———————————— 0 20
369 0 369 1,364
3 - 3 3
20 - 20 23
20 ------ 20 20
10 e 10 11
10 - 10 10
20 - 20 21
39 ------ 39 39
30 - 30 33
------------ 0 1
------------ 0 1

VOLUMEN VOLUMEN INTERES*
TOTAL ABIERTO

TOTAL VOLUME | OPEN INTEREST

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.
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Mextrac / Index Tracking Stock Options

Naftrac 02 / Index Tracking Stock Options

400

350 -

300 -

Volumen / Volume

250 A

200 -

150 -

100 -

DC13 MR14 JN14

Brtrac / Index Tracking Stock Options
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OPCIONES / OPTIONS INTERES ABIERTO* PART.
IPC / IPC Equity Index 7,273 2.45%
DEUA / US Dollar 3,050 1.03%
AMX L 218,340 73.56%
CEMEX CPO 0 0.00%
WALMEX V 63,655 21.45%
TLEVISA CPO 0 0.00%
GMEXICO B 818 0.28%
FEMSA UBD 2,000 0.67%
ISHARES S&P / Index Tracking Stock 0 0.00%
MEXTRAC/Index Tracking Stock 0 0.00%
BRTRAC / Index Tracking Stock 0 0.00%
NAFTRAC 02 / Index Tracking Stock 1,677 0.57%
TOTAL 296,813 100.00%
SERIE INTERES ABIERTO* PART.
DC13 4,143 56.96%
MR14 2,930 40.29%
JN14 200 2.75%
IPC / Equity Index Options 7,273 100.00%

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.

INTERES ABIERTO POR SERIE / OPEN INTEREST BY MATURITY
Opciones Financieras / Financial Options

Open Interest

FEMSA UBD,
0.67%

NAFTRAC 02 /
Index Tracking
Stock, 0.57%

IPC / IPC Equity

\ Index, 2.45%
DEUA / US

Dollar, 1.03%

GMEXICO B,
0.28%

By Maturity Mont

4,500 -
4,000 -
3,500 +
3,000 -
2,500 +
2,000 -
1,500 H
1,000 H

500 -
0 v

DC13 MR14 JN14

IPC/IPC Index




SERIE INTERES ABIERTO* PART.
MATURITY MONTH OPEN INTEREST

DC13 3,050 100.00%
DEUA / US Dollar Options 3,050 100.00%
DC13 218,340 100.00%
AMERICA MOVIL L / Individual Equity Options 218,340 100.00%
NO OPERO 0 0.00%
CEMEX CPO / Individual Equity Options 0] 0.00%
DC13 63,655 100.00%
WALMEX V / Individual Equity Options 63,655 100.00%

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.

INTERES ABIERTO POR SERIE / OPEN INTEREST BY MATURITY
Opciones Financieras / Financial Options

DEUA

L PorM encimientou = A v idiam VT

4,000
3,000
2,000
1,000
0 T 1
DC13
80,000
>
féj 60,000
5 40,000
<
= 20,000

AMX L

250,000
200,000
150,000
100,000
50,000
0 - .

DC13

DC13



INTERES ABIERTO POR SERIE / OPEN INTEREST BY MATURITY

Opciones Financieras / Financial Options

SERIE INTERES ABIERTO* PART.
MATURITY MONTH OPEN INTEREST

NO OPERO 0 0.00%
TLEVISA CPO / Individual Equity Options 0 0.00%
DC13 468 57.21%
MR14 350 42.79%
GMEXICO B / Individual Equity Options 818 100.00%
DC13 2,000 100.00%
FEMSA UBD / Individual Equity Options y0[0]0) 100.00%
NO OPERO 0.00%
ISHARES S&P / Index Tracking Stock Options 0.00%
NO OPERO 0 0.00%

MEXTRAC / Index Tracking Stock Options

DC13 151 9.00%
MR14 1,364 81.34%
JN14 162 9.66%

NAFTRAC 02 / Index Tracking Stock Options 1,677 100.00%

NO OPERO 0.00%

BRTRAC / Index Tracking Stock Options 0.00%

GMEXICO B

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y liquidacion.

500
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VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones Futuro IPC / Index Futures Options

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita IPC
VENCIMIENTO STRIKE PRICE N . _
MATURITY DATE Volatilidad Implicita al cierre de mes

DC13 35,000 26.71% 25.88% 0.950 -0.044 Octubre 2013
DC13 35,500 25.80% 25.18% 0.938 -0.055 31.00%
DC13 36,000 24.95% 24.51% 0.924 -0.068
DC13 36,500 24.13% 23.85% 0.898 -0.086
DC13 37,000 23.39% 23.24% 0.892 -0.108 29.00%
DC13 37,500 22.69% 22.65% 0.858 -0.140
DC13 38,000 22.01% 22.05% 0.828 -0.166
DC13 38,500 21.34% 21.45% 0.787 -0.203 27.00%
DC13 39,000 20.73% 20.90% 0.753 -0.246 ™
DC13 39,500 20.12% 20.33% 0.701 -0.297 05 00%
DC13 40,000 19.51% 19.75% 0.643 -0.354 :
DC13 40,500 18.89% 19.15% 0.579 -0.417
DC13 41,000 18.28% 18.55% 0.509 -0.486 23.00%
DC13 41,500 17.72% 17.99% 0.435 -0.559
DC13 42,000 17.18% 17.43% 0.361 -0.631
DC13 42,500 16.66% 16.88% 0.291 -0.702 21.00%
DC13 43,000 16.22% 16.36% 0.221 -0.771
DC13 43,500 15.95% 15.95% 0.163 -0.828
DC13 44,000 16.03% 15.80% 0.117 -0.892 19.00%
DC13 44,500 16.79% 16.18% 0.083 -0.901
DC13 45,000 18.25% 17.40% 0.056 -0.941
DC13 45,500 19.76% 18.82% 0.119 -0.884 17.00%
DC13 46,000 21.23% 20.20% 0.101 -0.902
DC13 46,500 22.65% 21.54% 0.086 -0.918 15.00%
DC13 47,000 24.03% 22.83% 0.074 -0.930 DUV T o o - o o o o s o o o - o o
DC13 47,500 25.37% 24.08% 0.064 -0.941 S 8 8 8 8 8 8 8 8 8 8 8 8 8 8
DC13 48,000 26.67% 25.29% 0.055 -0.949 1 < > o @ =) . N @ g % < 5 o =)
DC13 48,500 27.94% 26.47% 0.047 -0.956
DC13 49,000 29.18% 27.62% 0.041 -0.962 _ _

] Strike Prices

et CAL L =m=pPUT

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones AMX L & CEMEX CPO / Stock Options

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita AMERICA MOVIL L
VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita al cierre de mes
DC13 10.50 20.36% 43.36% 1.000 -0.028 Octubre 2013
DC13 11.00 19.83% 39.34% 1.000 -0.040 45.00%
DC13 11.50 19.49% 36.00% 0.998 -0.059 \
DC13 12.00 19.31% 33.27% 0.987 -0.092 40.00% \
DC13 12.50 19.27% 31.07% 0.951 -0.126
DC13 13.00 19.35% 29.35% 0.916 -0.204 .
DC13 13.50 19.55% 28.06% 0.727 -0.324 35.00%
DC13 14.00 19.85% 27.16% 0.542 -0.466
DC13 14.50 20.23% 26.60% 0.368 -0.607 30.00% \ ——
DC13 15.00 20.70% 26.35% 0.216 -0.725 D N S B B2
DC13 15.50 21.23% 26.38% 0.12 -0.838 25.00% o
DC13 16.00 21.83% 26.66% 0.06 -0.916 —t
DC13 16.50 22.49% 27.18% 0.03 -0.972 20.00% | =gty : '__._g-—“" ¢
DC13 17.00 23.20% 27.91% 0.01 -1.000
DC13 17.50 23.95% 28.83% 0.01 -1.000 15.00%
DC13 18.00 24.75% 29.93% 0.00 -1.000 . 6 o o o o0 0 6 6 o6 6 6 6 o o o' o
m ©& mwm ©& ’mwm 6 m ©6 m ©& mwm ©6 m ©6 m 0o
o (] L] (o] (o] o o < < n n (] o ~N ~N o0
L | L | i L | L | L | L | i i L | L | L | L | i i L |
Strike Prices
e CALL =l=PUT
Volatilidad Implicita CEMEX CPO
Volatilidad Implicita al cierre de mes
Octubre 2013
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE CALL PUT 140.00%
MATURITY DATE
DC13 6 89.52% 115.28% 1.00 -0.012
DC13 7 74.57% 86.08% 1.00 -0.009 120.00%
DC13 8 63.21% 66.03% 0.99 -0.008
DC13 9 54.41% 52.40% 0.99 -0.009
DC13 10 47.51% 43.41% 0.98 -0.016 100.00%
DC13 11 42.05% 37.89% 0.94 -0.042
DC13 12 37.73% 35.02% 0.89 -0.131 80.00%
DC13 13 34.30% 34.21% 0.73 -0.274 _u
DC13 14 31.60% 35.02% 0.51 -0.492 A
DC13 15 29.49% 37.12% 0.27 -0.682 60.00% = a3
DC13 16 27.87% 40.26% 0.12 -0.872 ’/
DC13 17 26.67% 44.25% 0.02 -0.882 40.00% ™
DC13 18 25.81% 48.93% 0.00 -0.932 '
DC13 19 25.24% 54.18% 0.00 -0.942 %—N_.—._.
DC13 20 24.93% 59.90% 0.00 -0.930 20.00%
DC13 21 24.84% 66.00% 0.00 -0.960
DC13 22 24.93% 72.43% 0.00 -0.961
[ 0.00%
O M~ (e0] (e} (@) — (q\V] (92] < Lo O N~ o0} ()] o — AN
— — — — — — — — — — (qV] (qV] AN
Strike Prices
agumCALL «l=pPUT

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month




VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones WALMEX V & TLEVISA CPO / Stock Options

Volatilidad Implicita WALMEX V

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Octubre 2013

VENCIMIENTO STRIKE PRICE 45.00%
MATURITY DATE

DC13 28.00 18.34% 35.14% 1.00 -0.044 40.00% /

DC13 29.00 18.86% 32.64% 0.99 -0.095 '

DC13 30.00 19.39% 30.84% 0.96 -0.122 /

DC13 31.00 19.92% 29.68% 0.90 -0.183 35.00% ey -

DC13 32.00 20.46% 29.08% 0.85 -0.257 \ A

DC13 33.00 21.00% 29.02% 0.68 -0.362 30.00% N\__ _._,—l’

DC13 34.00 21.54% 29.42% 0.53 -0.475 ' |

DC13 35.00 22.09% 30.27% 0.39 -0.582

DC13 36.00 22.64% 31.51% 0.26 -0.687 25.00% _‘__P'_-“
DC13 37.00 23.19% 33.12% 0.17 -0.765 _.___._-—0—

DC13 38.00 23.74% 35.06% 0.13 -0.806 20.00%
DC13 39.00 24.29% 37.31% 0.08 -0.829 '

DC13 40.00 24.85% 39.85% 0.05 -0.858
DC13 41.00 25.40% 42.65% 0.03 -0.835 15.00%
o o o o o o o o o o o o o o
o o o o o o o o o o o o o o
[e0] (@] o — AN ™ < Ln (e} N~ [e0] [@)] o —
N N ™ ™ ™ ™ ™ ™ ™ (92 ™ ™ < <
Strike Prices
e=pum CALL =l=PUT
Volatilidad Implicita TLEVISA CPO
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA Volatilidad Implicita al cierre de mes
VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT Octubre 2013
MATURITY DATE
DC13 52.00 35.29% 40.78% 1.000 -0.001 45.00%
DC13 54.00 35.65% 39.06% 0.999 -0.002
DC13 56.00 35.78% 37.45% 0.997 -0.003
DC13 58.00 35.69% 35.95% 0.990 -0.006
DC13 60.00 35.41% 34.56% 0.978 -0.009 40.00% \
DC13 62.00 34.96% 33.28% 0.961 -0.015
DC13 64.00 34.35% 32.12% 0.972 -0.025 \
DC13 66.00 33.60% 31.07% 0.960 -0.039 35.00% -
DC13 68.00 32.73% 30.13% 0.879 -0.068 U0
DC13 70.00 31.73% 29.30% 0.913 -0.099 \ \\
DC13 72.00 30.64% 28.58% 0.869 -0.152 \\ o o
DC13 74.00 29.44% 27.98% 0.822 -0.207 30.00% \\
DC13 76.00 28.16% 27.48% 0.726 -0.282 ' *\
DC13 78.00 26.80% 27.10% 0.630 -0.380 o,
DC13 80.00 25.37% 26.83% 0.524 -0.482 = =
DC13 82.00 23.86% 26.68% 0.416 -0.588 25.00%
DC13 84.00 22.30% 26.63% 0.313 -0.672
DC13 86.00 20.68% 26.70% 0.223 -0.748
20.00% \
o o o o o o o o o o o o o o o o o o
© 6 6 &6 &6 6 6 6 6 6 6 6 6 o o ©6 o o
(9\] < [<e] [e0] o N < (o] [o0] o N < <] [e0] o AN <t (o]
Lo Lo Lo Yo} (o] (o] (o] O (o] N~ M~ N~ M~ M~ (e0] o0} o0} o0}

Strike Prices

et CALL =B=pPUT

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones GMEXICO B & FEMSA UBD | Stock Options

Volatilidad Implicita GMEXICO

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA Octubre 2013
VENCIMIENTO STRIKE PRICE CALL 54.00%
MATURITY DATE :
DC13 30.00 45.16% 49.23% 0.978192 -0.030
DC13 32.00 41.46% 43.86% 0.961699 -0.049 49.00% -
DC13 34.00 38.37% 39.29% 0.956251 -0.082
DC13 36.00 35.90% 35.54% 0.83248 -0.125 .
DC13 38.00 34.05% 32.60% 0.776197 -0.222 44.00% /
DC13 40.00 32.80% 30.46% 0.632 -0.362 / /
DC13 42.00 32.17% 29.14% 0.478 -0.538 39.00% / /
DC13 44.00 32.15% 28.63% 0.318 -0.750 /
DC13 46.00 32.74% 28.93% 0.180 -0.874 34.00%
DC13 48.00 33.95% 30.04% 0.109 -0.886
DC13 50.00 35.77% 31.95% 0.105 -0.859 N
DC13 52.00 38.21% 34.68% 0.071 -0.881 29.00% g ——"
DC13 54.00 41.25% 38.22% 0.048 -0.897
DC13 56.00 44.91% 42.57% 0.034 -0.910 24.00%
[ S 8 8 8 8 8 g8 8 8 8 8 8 8 3
S S S S S o S S S S S S S S
o A < O [o0] o (qV] < (o) [o0] o A <t O
(4p] (40] (4p] (0] (40] <t < <t <t <t Te] Lo Yol Lo
Strike Prices
== CALL =l=pPUT
Volatilidad Implicita FEMSA
Volatilidad Implicita al cierre de mes
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA Octubre 2013
VENCIMIENTO STRIKE PRICE 60.00%
MATURITY DATE
DC13 100.00 14.89% 34.50% 0.999908 -0.045 55.00% >
DC13 105.00 16.42% 31.68% 0.994818 -0.096 50.00%
DC13 110.00 17.81% 29.74% 0.951689 -0.141 45.00%
DC13 115.00 19.07% 28.76% 0.839256 -0.255 40.00%
DC13 120.00 20.21% 28.76% 0.6294 -0.402 35 00% o

DC13 125.00 21.21% 29.72% 0.421055 -0.556
DC13 130.00 22.08% 31.65% 0.249866 -0.685 30.00% -—?—/
DC13 135.00 22.82% 34.56% 0.132792 -0.769 25.00%

DC13 140.00 23.42% 38.43% 0.075 -0.814 20.00% _N

DC13 145.00 23.90% 43.27% 0.031 -0.836 15.00%
DC13 150.00 24.25% 49.07% 0.013 -0.857 '

DC13 155.00 24.46% 55.85% 0.005 -0.867 10.00%

115.00
120.00
125.00
130.00
135.00
140.00
145.00
150.00
155.00

Strike Prices
e CALL aR=pPyUT

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones ISHARES S&P & MEXTRAC | ETF’s Options

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA 20.00% Octubre 2013
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE 19.00%
DC13 1,900.00 18.71% 18.22% 1.00 0.00 18.00% -
DC13 1,950.00 17.70% 17.22% 1.00 0.00
DC13 2,000.00 16.80% 16.33% 0.99 -0.01 17.00%
DC13 2,050.00 16.01% 15.54% 0.98 -0.01 16.00%
DC13 2,100.00 15.33% 14.86% 0.97 -0.03 15.00% %
DC13 2,150.00 14.77% 14.28% 0.93 -0.07 : 0 §
DC13 2,200.00 14.31% 13.81% 0.86 -0.14 14.00%
DC13 2,250.00 13.96% 13.44% 0.74 -0.25 13.00%
DC13 2,300.00 13.73% 13.17% 0.59 -0.42 ’
12.00%

1,900
1,950
2,000
2,050
2,100
2,150
2,200
2,250
2,300

Strike Prices
et CAL L =B=pPUT

Volatilidad Implicita MEXTRAC

Volatilidad Implicita al cierre de mes

FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA 20.00% Octubre 2013
VENCIMIENTO STRIKE PRICE (of .\ N B PUT CALL PUT ’ 0
MATURITY DATE 19.50%
DC13 110.00 19.53% 18.80% 0.65 -0.35 .
DC13 112.00 19.28% 18.56% 0.55 -0.46 19.00% T g
DC13 114.00 19.04% 18.32% 0.45 -0.57 18.50% \
DC13 116.00 18.79% 18.08% 0.35 -0.67
DC13 118.00 18.55% 17.84% 0.27 -0.77 18.00% \
DC13 120.00 18.30% 17.60% 0.19 -0.86 17 50% — . \
DC13 122.00 18.06% 17.36% 0.13 -0.93 i*
DC13 124.00 17.81% 17.12% 0.08 -0.99 17.00% ~—
DC13 126.00 17.57% 16.88% 0.05 -1.00 16.50% —
DC13 128.00 17.32% 16.64% 0.02 -1.00 DU
16.00%
o o o o o o o o o o
o N <t O [o0] o AN <t O (e 0]
— — — — — (V] (q\] N N N
— — — — — — — — — —

Strike Prices
g CALL e=l=pPUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*
Opciones NAFTRAC & BRTRAC | ETF’s Options

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita NAFTRAC 02
VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita al cierre de mes
DC13 35.00 27.91% 33.66% 0.949 -0.079 Octubre 2013
DC13 35.50 25.76% 31.61% 0.947 -0.087
DC13 36.00 23.82% 29.74% 0.943 -0.101 34.00% -—\
DC13 36.50 22.07% 28.03% 0.937 -0.108
DC13 37.00 20.52% 26.50% 0.925 -0.127 \
DC13 37.80 19.16% 25.13% 0.911 -0.147 29 00% \
DC13 38.00 18.01% 23.93% 0.919 -0.164 ' \
DC13 38.50 17.04% 22.90% 0.889 -0.206 \
DC13 39.00 16.28% 22.04% 0.808 -0.238 \ \
DC13 39.50 15.71% 21.35% 0.763 -0.290 24.00% \ . S /
DC13 40.00 15.34% 20.83% 0.697 -0.342 \ \‘ _.——" v
DC13 40.50 15.17% 20.48% 0.634 -0.404 A N T v 4
DC13 41.00 15.19% 20.30% 0.000 -0.467 16.00% \ /
DC13 41.50 15.41% 20.28% 0.463 -0.531 ~- o
DC13 42.00 15.83% 20.44% 0.386 -0.605 ™
DC13 42.50 16.44% 20.77% 0.306 -0.655 . W
DC13 43.00 17.25% 21.26% 0.243 -0.733 ' 0 ' ' ' ' '
DC13 43.50 18.26% 21.93% 0.217 -0.764 8 B 8 B 8 & 8 B 38 '-fo? 8 8 & B & 8 & 3 38 8 8
DC13 44.00 19.47% 22.76% 0.169 -0.797 M8 8 e e8P I I I IETLLIT IR
DC13 44.50 20.87% 23.76% 0.182 -0.814
DC13 45.00 22.47% 24.93% 0.166 -0.825 Strike Prices
et CALL =l=pPUT
Volatilidad Implicita BRTRAC
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA DELTA Volatilidad Implicita al cierre de mes
VENCIMIENTO STRIKE PRICE CALL PUT CALL PUT Octubre 2013
MATURITY DATE 24.00%
DC13 26.00 22.88% 22.08% 0.696 -0.303
DC13 28.00 22.46% 21.99% 0.356 -0.663 23.00%
DC13 30.00 22.05% 21.91% 0.110 -0.929
DC13 32.00 21.64% 21.82% 0.019 -1.000 22.00% -
DC13 34.00 21.23% 21.73% 0.002 -1.000
DC13 36.00 20.82% 21.65% 0.000 -1.000 21.00%
DC13 38.00 20.41% 21.56% 0.000 -1.000
DC13 40.00 20.00% 21.47% 0.000 -1.000 20.00%
DC13 42.00 19.58% 21.39% 0.000 -1.000
19.00%
18.00%
8 3 8 8 8 8 8 3 8
© 00 o A < (e} o0} o N
N N (9] (9] o™ ™ ™ < <

Strike Prices
al=CALL e PUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA */ IMPLIED VOLATILITY
Opciones Dolar | Currency Options

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Volatilidad Implicita DEUA
VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita al cierre de mes
DC13 11.00 17.96% 18.34% 0.993 -0.003 Octubre 2013
DC13 11.10 17.56% 18.07% 0.992 -0.005 19.00%
DC13 11.20 17.17% 17.79% 0.991 -0.006
DC13 11.30 16.81% 17.53% 0.990 -0.008 A
DC13 11.40 16.49% 17.29% 0.988 -0.011 18.00% |
DC13 11.50 16.18% 17.04% 0.985 -0.015 N
DC13 11.60 15.88% 16.78% 0.981 -0.019
DC13 11.70 15.57% 16.50% 0.977 -0.025 17.00% \\
DC13 11.80 15.27% 16.21% 0.970 -0.033 " N
DC13 11.90 15.00% 15.95% 0.961 -0.043
DC13 12.00 14.76% 15.69% 0.950 -0.055 16.00% \ \
DC13 12.10 14.51% 15.42% 0.936 -0.070 ), \\
DC13 12.20 14.25% 15.13% 0.919 -0.088 . N,
DC13 12.30 13.98% 14.81% 0.896 -0.111 15.00% “ \
DC13 12.40 13.79% 14.55% 0.868 -0.139 g
DC13 12.50 13.62% 14.28% 0.834 -0.172 14.00% “‘\x
DC13 12.60 13.43% 13.99% 0.794 -0.210 - of
DC13 12.70 13.23% 13.66% 0.747 -0.255 ", ‘,;I‘
DC13 12.80 13.13% 13.38% 0.692 -0.306 13.00%
DC13 12.90 13.10% 13.12% 0.633 -0.363
DC13 13.00 13.06% 12.83% 0.569 -0.425
DC13 13.10 13.04% 12.49% 0.504 -0.492 12.00%
DC13 13.20 13.22% 12.29% 0.440 -0.561
DC13 13.30 13.44% 12.10% 0.380 -0.630
DC13 13.40 13.68% 11.90% 0.325 -0.697 11.00%
DC13 13.50 14.02% 11.80% 0.278 -0.755 SSRRIRIRIFISEIIBSIIIRISESIRIRRIIBRIRIES
DC13 13.60 14.50% 11.93% 0.238 -0.805 ddddddddddadaddaddaddadNNG0GnGnsEnsy
DC13 13.70 14.98% 12.12% 0.204 -0.845
DC13 13.80 15.50% 12.44% 0.177 -0.872 Strike Prices
DC13 13.90 16.15% 13.06% 0.155 -0.892
DC13 14.00 16.80% 13.70% 0.136 -0.907 «@B=CALL  =#=pPUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



-

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

IPC / Equity Index Options

Serie de Junio 2014 / Maturity June 2014

ML

Serie de Marzo 2014 / Maturity March 2014

- €1-190-8¢

- ET-100-T¢

- ET- 07T

- €T-190-20

€1-d9S-0¢
_ £T-dos-g2
_ €T-09S-9T
_ €T-09S-60

€1-das-20

£1-00v-9¢2

€1-06v-6T

_ €T-0bV-2T

| £T-00v-G0

ET-INC-6¢

€T-InC-ce

€T-INC-GT

€T-INC-80

€T-INC-T0

eT-unt-v¢

75.00%

65.00%

55.00%

45.00%

35.00%

25.00%

15.00%

€T-10-6¢

€T-100-4T

€T-10-T0

L eT1-das-/T

€1-das-g0

€1-06v-0Z

. £1-06v-90

€T-InC-€¢

€T-INC-60

€T-unr-g¢

eT-unc-17

€1-AeN-ge

cT-AeN-7T

€T-1Qv-0€

EEd

€T-19v-9T

€T-1qv-¢0

35.00%

33.00%

31.00%

29.00%

27.00%

25.00%

23.00%

LAV

21.00%

19.00%

E€T-1eN-6T

17.00%

gl —put

Serie de Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

€T-190-8¢

ET-PRO-VT

€1-dos-0¢

€1-d8s-97

€1-das-20

£1-00v-6T

€1-06v-50

€T-Inc-2¢

€T-INC-80

eT-unc-¥¢
eT-unc-0T

eT-AeiN-Le

eT-ReiN-€T

€T-1av-6¢

- €T-1qv-GT
- €T-1QV-TO
E€T-1eN-8T

- €T-1eN-70
€7-094-81

€1-994-¥0

€T-au3x-1¢

€T-8u3-L0

25.00%

23.00%

13.00%

Z1-91a-v¢

11.00%

€1-P0-1¢

€T-190-6¢

€1-10-L¢

€T-10-9¢

€T-10-€¢

€T-10-T¢

ET-1P0-6T

ET-PO0-LT

€T-100-9T

ET-PO-ET

ET-PO-TT

€T-190-60

€T-10-20

€T-10-50

€T-10-€0

€T-10-T0

€1-des-62

e1-das-/2

£1-das-gz

e1-das-gz

70.00%

60.00%

50.00%

40.00% -

30.00% -

20.00%

10.00%

0.00%

el —put

C_____Jor:1|| e Qut

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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e

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Ameérica Mévil L / Individual Equity Options

Serie de Junio 2014 / Maturity June 2014

i) i

Serie de Marzo 2014 / Maturity March 2014

- €T-100-8¢

E€T-10-T¢

- €T-PO-VT
- €T-10-L0
- €T-d8s-0€

€1-das-g¢

€1-dos-9T1

€1-d9S-60

€1-das-20

€1-00v-92

105.00%

95.00%

85.00%

75.00%

65.00%

55.00%

45.00%

35.00%

25.00%

_ €T7-00v-6T
_ €T-00v-2T
_ £T7-06v-50
- €T-INC-62
- €T-Inc-22
_ €T-InC-ST
_ €T-INC-80

- €T-INC-T0

ET-unc-ve

15.00%

€T-100-6¢

€T-100-9T

€T-PO0-T10

€1-dos-/T

€1-das-€0

£1-006v-0g

£1-06v-90

ET-INC-E¢C

€T-INC-60

€T-unr-g¢

£T-unp-TT

cT1-ReiN-g2

eT-ReN-vT

€1-19v-0€

€T1-10v-91

€T1-19v-20

BITS N

ET-TeN-6T

33.00%

31.00%

29.00% -

27.00%

25.00%

23.00%

21.00% -

19.00%

17.00%

aCg|| @)Ut

Serie Diciembre 2013/ Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

45.00%

40.00%

35.00%

30.00%

25.00%

20.00%

15.00%

39.00%

34.00% -

29.00%

24.00%

19.00%

14.00%

€1-100-82
€T-100-7T
€1-dos-0¢
€1-dos-971
€1-das-20
€1-06v-6T
€1-06v-50
€T-Inc-22
€T-INC-80
€T-UnC-12
€T-unC-0T
eT-ReN-22
eT-AeN-€T
€T-10v-62
€T-10v-GT
€T-10v-T0
€T-JeN-8T
ET-TeN-70
€1-094-8T
€7-094-¥0
€1-9uU3-T¢
€1-9U3-20
21-01a-v¢

€1-100-T€
€1-100-62
€T-100-/2
€1-100-52
€T-100-€2
€T1-100-T2
€1-100-6T
€1-100-LT
€1-100-ST
€T-100-€T
€1-100-TT
€1-190-60
€1-190-20
€1-100-50
€1-100-€0
€1-190-T0
€1-das-62
€1-das-/2
€1-das-Gz
€1-das-ez

gl @ nut

gl @ nut

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Cemex CPO / Individual Equity Options

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

- €T-100-8¢

€T-10-T¢

- ET-PO-VT
- €1-190-20

€1-das-0¢

€1-dos-e2

€1-des-91

. €T-d83-60
| €1-das-20

£1-00v-92

£1-00v-6T

€1-00v-2T

€1-06v-50

ET-INC-6¢

€T-Inc-c¢

ET-INC-GT

€T-INC-80

€T-INC-T0

€T-unc-y¢

95.00%

85.00%

75.00%

65.00%

55.00%

45.00%

35.00%

25.00%

€T-10-6¢

ET-100-9T

€T-PO-T0

€1-das-/1

€1-d8s-¢0

€1-06v-02

€1-06v-90

eT-InC-€¢

€T-INC-60

€T-unc-g¢

eT-unc-TT

€T-1Qv-0€

€T1-1av-9T

65.00%
60.00%
55.00%
50.00%
45.00%

40.00% -
35.00%
30.00%
25.00%
20.00%

ot

€T-19v-20

ET-1eN-6T

c1-AeN-g2

- eT-ReN-1T

P UT

e CALL

P UT

e CALL

Serie Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

- €T-1eN-8T
ET-1eN-0

€T-094-81

€T1-094-70

€T-au3-1¢

€T-8u3-L0

J

- €T-100-82
- €T-0-7T
€1-das-0¢
€1-das-9T
€1-09S-20
€T-00v-6T
€1-06v-50
€T-In-22
€T-INC-80
€T-Un(-17g
€T-unc-0T
eT-ReN-L2
- ET-ReN-E€T
€T-10v-62
€T-10v-GT
H €T-19v-10

Z¢1-21a-ve

100.00%

90.00%

80.00% -
70.00% -

60.00%

€T-P0-1€

€T-10-6¢

€T-10-L¢

€T-10-G¢

€T-10-€¢

€T-100-T¢

€T-1P0-61

ET-PO-LT

€T-10-4T

€T-PO-ET

ET-PO-TT

€T-10-60

€1-190-20

€T-190-50

€T-10-€0

€1-10-10

€1-des-62

e1-des-/¢

€1-das-g¢

gr-des-¢z

46.00%

44.00%
42.00%
40.00%

36.00%

34.00%

32.00%

30.00%

s PUT

e CALL

—PUT

e CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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Ve

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Walmex V / Individual Equity Options

Serie de Junio 2014 / Maturity June 2014
@VW

Serie de Marzo 2014 / Maturity March 2014

T

70.00%

60.00%

50.00%

40.00%

30.00%

20.00%

10.00%

€1-100-82
€1-100-T2
€T-100-7T
€1-190-20
€1-das-0¢
€1-das-g2
€1-dos-971
€1-d2S-60
€1-d9S-20
€1-06v-92
€1-06v-6T
€T1-006v-2T
€T1-00v-50
€T-INC-62
€T-Inc-22
€T-INC-GT
€T-INC-80
€T-INC-T0

eT-unf-v¢

€T-10-6¢

- ET-10-GT

€T-10-T0

e1-des-/1

€1-dos-€0

€1-06v-0¢

£1-06v-90

eT-InC-€¢

€T-INC-60

eT-unr-ge

eT-unfc-17

c1-AeiN-gz

€T-ReN-vT

€1-1Qv-0€

€T-19v-97

€1-19v-20

ET-TeIN-6T

45.00%

40.00%

35.00% -

30.00% -

25.00%

20.00%

w—PUT

e CALL

P T

e CALL

Serie Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

€1-190-8¢

ET-P0-1T

€T-dos-0€

€1-des-971

£1-das-20

€1-00v-6T
£1-06v-50

€T-Inc-¢¢

€T-INC-80

eT-unf-v¢

eT-unf-01

e1-ReN-12

eT-AeiN-€T
€T-1av-6¢

€T-1av-9T

€T-19v-T10

ET-1eiN-8T

61.00%
56.00%
51.00%
46.00%
41.00%
36.00%
31.00%
26.00%
21.00%

—

N

- ET-TeIN-10
- €T-094-8T
- €1-094-v0
- €T-9U3-T¢
- €T-9U3-L0

- ¢1-91d-v¢

16.00%

€T-PO0-1€

€T-190-6¢

€T-10-L¢

€T-10-G¢

€T-10-€¢

€T-P0-T¢

€T-P0-61

€T-PO0-LT

€T-PO0-GT

€T-PO0-ET

ET-PO-TT

EW

€1-190-60

€1-190-20

1\

€T-190-50

€T-190-€0

€1-10-10

Q

€1-das-62

e1-des-/2

¢1-das-gz

er-des-gz

35.00%

33.00% -

31.00% -
29.00%
27.00%
25.00%

23.00%
21.00%

19.00%
17.00%
15.00%

s PUT

e CALL

P UT

e CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY?

Tlevisa CPO / Tlevisa CPO Stock Option

Serie de Junio 2014 / Maturity June 2014

o

Serie de Marzo 2014 / Maturity March 2014

- €T-100-8¢
- ET0O-TC
L ET-O-VT
- €T-100-20
_ £T-d9S-0¢

£1-dos-e¢

€1-das-91

_ £1-d9S-60

€1-das-20

90.00%

80.00%

70.00%

60.00%

50.00%

40.00%

30.00%

_ £T-06v-9¢
. €T-00v-6T
. €T-00v-2T
_ €T1-06v-50
- €T-INC-6¢
- €T-Inc-22
_ €T-INC-ST
- €T-INC-80

- €T-INC-T0

eT-unft-v¢

20.00%

€T-10-6¢

ET-PO-GT

€T-10-T0

e1-des-/1

€1-das-g0

£1-06v-02

€1-06v-90

€T-INC-E¢

€T-INC-60

€T-unr-g¢

£T-unp-T1

eT-Ren-g2

eT-AeN-vT

€T-1Qv-0€

€T-1qv-91

€T-1qv-20

E€T-1eN-6T

90.00%

80.00%

70.00% -

60.00%

50.00%

40.00%

30.00%

20.00%

10.00%

P UT

e CALL

e PUT

e CALL

Serie de Diciembre 2013/ Maturity December 2013

ek

Serie de Septiembre 2014 / Maturity September 2014

Mﬁ

€T-190-8¢

ET-PO0-vT

€1-des-0¢

€T1-das-9T

€1-das-20

€T-00v-6T

€T-06v-50

€T-InC-2¢

€T-INC-80

eT-unf-v¢

- €T-UNC-0T
- €T-ReN-L2
- €T-AeN-€T
- €T-1v-62
- €T-1QV-GT
- €T-19v-10
- €T-JeN-8T
- ET-1eN-10
- €1-094-8T
- €T-094-%0
€T-9u3-T¢

€T-au3-20

43.00%

38.00%

33.00%

28.00%

23.00%

- ¢1-91a-¥¢

18.00%

€T-P0-T1¢

€T-100-6¢

€T-10-L¢

€T-100-9¢

€T-100-€¢

€T-10-T¢

ET-P0-6T

ET-P0-LT

€T-P0-GT

€T-P0-ET

ET-P0-1T

€1-190-60

€T-10-40

€T-10-590

€T-10-€0

€T-10-T0

€1-dos-62

€1-des-/2

€1-das-gg

€1-das-gg

35.00%

33.00% -

31.00%

29.00% -

27.00%

25.00%

23.00%

21.00%

P UT

e CALL

P UT

e CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Gmexico B / Gmexico B Stock Option

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

¢1-190-¢¢

ZT-00-9T

¢1-10-80

¢T-190-T0

Z1-das-vz

Zr-des-/1

¢1-des-01

¢1-das-€0

Z1-0by-/2

P YT

Z1-06v-02

Z1-00v-€T

Z1-06v-90

e CALL

¢T-InC-0€

A L] 34

- CT-InC-9T

- ¢T-InC-60

¢T-Inc-co

¢1-unr-g¢

¢T-unc-81

70.00%

65.00%

60.00%

55.00%

40.00%

35.00% -
30.00%

25.00%

20.00%

49.00%

44.00%

24.00%

19.00%

14.00%

9.00%

€T-100-62
€T1-190-GT
€1-190-10
€1-dos-LT
€1-das-€0
€1-06v-02
€1-06v-90

€T-INC-E¢

e PUT

€T-INC-60

€T-unc-g¢

eT-unc-11

e CALL

eT-RelN-82
eT-ReN-vT
€T-19v-0€
€T-19v-9T
€1-19v-20

E€T-1eIN-6T

Serie de Diciembre 2013/ Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

39.00%

|
T T
S EEEEXXXEEEXE
O O 0O O O O O O O o O
© O 09 o990 oo oo
— O = © +H O «H © A O
© WL F T O”O NN A A
T
S £ 2 8 B ¥ ¥
O © © © © ©o o
© o o o o o o
N O M d o I~ W
m M M o N N

€1-100-82
€T-100-7T
€1-d9S-0¢
€1-dos-9T7
€1-d9S-20
€T-00v-6T
€1-06v-50
€T-INC-22
€T-INC-80
eT-unC-vz
€T-unc-0T
eT-Ren-22
eT-ReN-€T
€T-10v-62
€T-10v-GT
€T-10v-T0
€T-Jen-8T
€T-TeN-70
€1-094-8T
€1-094-%0
€T-8U3-TZ
€1-8U3-20
21-91a-ve

€T-100-T€
€1-100-62
€1-100-/2
€T-100-62
€T-100-€2
€T-100-T2
ET-100-6T
€T-100-LT
€T-100-GT
ET-00-€T
€T-100-TT
€1-190-60
€1-190-20
€1-190-50
€1-190-€0
€1-190-T0
€1-d9s-62
€1-das-/2
€1-das-G2

€1-des-¢z

s PUT

e CALL

P UT

e CALL

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
Femsa UBD / Femsa UBD Stock Option

Serie de Marzo 2014 / Maturity March 2014 Serie de Junio 2014 / Maturity June 2014
35.00% 70.00%
65.00%
33.00% -
60.00% - N
31.00% - 55.00% V a |
29.00% - 50.00% -
o7 00% 45.00% -
. 0
~ 40.00%
25.00% -\ 2A 35.00%
| -
23.00% 30.00%
25.00%
21.00%
- o o o o o o o o o o 20.00% | | | | |
— — — — — — — — —l -l —l ™ ™ (92] (92] ™ ™ ™ ™ ™ (92} ™
S S & & & & & 0 5 0 0 n n o " " " ” - i N i
< < b & b b o Q O Q O S o 8 8 g S 2 3 3 5 5
> & & & & ch S ~ <, < @ < < 0 ) N 7 » Q Q Q Q
1 ~ o o — ~ ™ =] — N N o © I o © 1% o 5 S < x
— N o o — N o™
e CALL e==mpPUT emmnCALL  es=pPyUT
Serie de Septiembre 2014 / Maturity September 2014 Serie de Diciembre 2013 / Maturity December 2013
60.00% 35.00%

55.00%

\ 33.00% - A A
50.00% 31.00% m-’

45.00% \ 29.00% - W” \M-VA
40.00% 27.00% fJ\—_\

35.00% 25.00% -v’g-‘\_—r’_\_

23.00%

7

30.00% 21.00%
e [ ~————
25.00% 19.00%
"I—T—'—'-"—'—'—T_'_'_r—l—'—'—v--
20.00% - & °———" " ~———"*~ & &W W/ /T Y/ v/ 17.00%
9999999993999 00g9Q9 g0 © ¢ 9 g ¥ ¥ g 2 2 g g
2 2 2 2 ¥ B 8 B8 8 B8 B8 B 8 B B B B B B B el S s g2 g2 2 2 B B B B
8 8 83§ 09 993 G 0 00 09 9 G QO O 0 < £ ¢ 6 ¢ 6 9 Q ¢ g 9
QY KN g 8 838 5 83 3 38 5 3 3 8 &8 s s ¢ &g g8 9 g 8 o S & &
emmmCALL  s===pUT e===CALL  e===PUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*
IShares S&P / Index Tracking Stock Option

Serie de Marzo 2014 / Maturity March 2014 Serie de Junio 2014 / Maturity June 2014
26.00% 27.00%
24.00%
22.00% -
23.00% -
20.00% L
\ 21.00% -
18.00% - \
16.00% 19.00% My —
14.00% —  17.00% Wﬁmwﬁw‘g
12.00% 15.00%
2 2 32 2 3 3% 3 2 2 g 3 T % g9 g =° g g =© g g g
o o Q Q Q Q o S S S S o o a S S a S = 2 + +
g £ ¢ & & & & ¢ 9 S8 9 g 2 & & &8 & & & ¢ 9 9
S & 8 3 S Q 8 S = & & s ¢ & g 9 g g 5 I & 8
emnCALL  e=pPyUT emnCALL  es==pyUT
Serie de Septiembre 2014 / Maturity September 2014 Serie de Diciembre 2013 / Maturity December 2013
19.50% 26.00%
_u_‘_‘_‘_‘_‘_‘_‘_‘_‘_‘__l—'\—
19.00% 24.00%
18.50% 22.00% >
18.00% 20.00%
17.00% M~ ™\ 16.00%
16.50% - 14.00%
16.00% : 12.00% . . .
O O [&] O O [S] O [&] O O [&] O O [&] [&] [&] = — — +—
$ § § 89 9 9 9 66 0 000 Q O 0 Q 0 O s 2 g & & & & 8§ & 8 8
G605 28 3853338852333 8K8238 S S & 4 & & o & £ 3 & &
N N N N 3 ~ o bl ] N b s) o I N N
emnCALL e=pyUT emnCALL  e=pUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



-

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Naftrac 02 / Index Tracking Stock Option

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

2 X2 2 82 &8 ¥ ¥
& & & & & & & &
© o o o ©o o o Q<
N B M 4 o N~ 15 o
N A N N A od =
|
2 XXX 2 82 B2 2 X
S & & & & & & o
< < Q Q Q Q Q Q
© © § o o o ©
N N & & & « 9« o

€1-100-82
€1-100-T2
€1-100-7T
€1-100-20
€1-das-0¢
€1-das-€2
€1-d9S-9T
€1-d9s-60
€1-d9S-20
€1-06v-92
€1-00v-61
€T-06v-21
€1-06v-50
€T-INC-62
€T-INC-22
€T-INC-ST
€T-INC-80
€T-INC-T0

eT-unc-ve

€1-100-62
€T-100-GT
€1-190-T0
€T-dos-LT
€1-das-€0
€1-06v-02
€1-06v-90
€T-INC-€2
€T-INC-60
€T-UNC-GZ
€T-unC-TT
€T1-RelN-82
eT-AenN-vT
€T-19v-0€
€T-10v-9T
€T-10v-20

E€T-TeN-6T

P UT

e CALL

s PUT

e CALL

Serie de Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

€T-10-8¢

ET-PO-VT

€T-das-0¢

€T1-dos-9T

€T-d8s-20

€1-006v-6T

€1-06v-50

€T-Inc-¢¢

€T-INC-80
eT-unc-ve

€T-unc-01

c1-fenN-22

eT-AeN-€T

€T-1Qv-6¢

- €T-1av-GT
€T-1QV-T0

€T-1eN-8T

€T-1eN-¥0

- €1-094-81
- €1-094-¥0
- €T-3U3-T¢
€T-3u3-20

42.00%

37.00%

32.00%

27.00%

22.00%

17.00%

- ¢T-01a-v¢

12.00%

—

N

25.00%

23.00%

21.00%

19.00%

17.00%

15.00%

€T-PO-1€

€T-10-6¢

€1-P0-L¢

€T-100-G¢

€T-10-€¢

ET-PO-T¢

" €T190-61

€1-100-2T
€T-100-GT
€T-100-€T
€T-100-TT
€1-190-60
€1-100-20
€T-100-50
€1-190-€0
€1-190-T0
€1-das-62
€1-dos-/2
€1-das-G¢

¢1-das-¢z

e PUT

e CALL

e=mmCALL e===pUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Brtrac / Index Tracking Stock Option

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

22.90%

X XXX R XXX
o O O O o o o o
© @ © & N o o ©
® o & N N N o o
N N N N N N & o
— | |
T 1
2 XX R R R R
S & & & & © &
N 2 A
N N N N o o o
N N N N & &N o

€1-100-82
€T-100-T2
€1-100-7T
€1-190-20
€1-das-0¢
€1-das-ez
€1-dos-97
€1-d9S-60
€1-das-20
€1-06v-92
€1-00v-6T
€1-00v-2T
€1-06v-50
€T-Inr-62
€T-Inc-22
€T-INC-ST
€T-INC-80
€T-INC-TO

eT-unc-ye

€T1-190-62
€1-100-ST
€T1-190-T0
€T-dos-LT
€1-das-€0
€1-00v-02
€1-06v-90
€T-INC-€2C
€7-INC-60
€T-UNC-GZ
eT-unC-TT
€T-ReiN-82
eT-ReN-vT
€T-19v-0€
€T-19v-91
€T-19v-20

E€T-1eIN-6T

—put

Serie de Diciembre 2013 / Maturity December 2013

gl

Serie de Septiembre 2014 / Maturity September 2014

23.00%

22.80%

22.60%

22.40% -

22.20% -

22.00%

21.80%

€1-100-82
€T1-100-¥T
€1-d9s-0¢
€7-0d9S-91
€1-d9s-20
€1-00v-61
€1-06v-50
€T-InC-22
€T-INC-80
€T-unc-ig
€T-unC-0T
eT-ReN-L2
eT-ReN-ET
€T-10v-62
€T-1qv-GT
€T-19v-T0
€T-1eN-8T
ET-TeN-10
€7-094-8T
€1-994-10
€T-8u3-1Z
€T-8u3-20
21-91a-v¢

€T-1P0-1€

€T-190-6¢

€T-10-L¢

€T-190-5¢

€T-190-€¢

q £T-190-T2

€T-10-6T

€T-100-LT

€T-100-4T

ET-PO-ET

ET-PO0-TT

€T-190-60

€T-190-20

€T-190-50

€T-190-€0

€1-190-10

€1-das-6¢

e1-des-/¢

£1-das-s¢

e1-des-g2

23.00%

22.80% -

22.60%

22.40%

22.20%

22.00%

21.80%

21.60%

C_____Jof:1|| @ nut

aCg|| DUt

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Mextrac / Index Tracking Stock Option

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

€T-100-8¢

€T-10-T¢

ET-PO0-VT

€1-10-20

€1-das-0¢

A

€1-das-g2

€1-das-91

€1-das-60

€1-das-20

£1-00v-9¢

.

€T-00v-61

€1-0bv-2T

€T-06v-50

€T-INC-6¢

€T-INC-ce

€T-INC-GT

€T-INC-80

€T-INC-T0

eT-unc-ve

19.80%

19.60%

19.40%

19.20%

19.00%

18.80%

18.60%

18.40%

18.20%

€T-P0-6¢

ET-P0-9T

€T-1P0-T10

€1-dos-/1

€1-des-€0

€T1-00v-02

€1-00v-90

ET-INC-E¢C

€T-INC-60

€T-unr-g¢

€T-unc-TT

€1-AeiN-gz

€T-ReN-vT

€1-1av-0€

€T-19v-97

- €T-19v-¢0

E€T-1eN-6T

19.70%
19.50%
19.30%
19.10%
18.90%
18.70% -
18.50% -
18.30%
18.10%
17.90%

e PUT

e CALL

wPUT

e CALL

Serie de Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

€T-190-8¢

ET-PO-vT

€1-das-0g

€1-dos-91

€1-das-20

€1-006v-6T
€1-06v-50

€T-InC-¢¢

€T-INC-80

eT-unc-ve

€T-unf-01

€1-AeN-22

eT-ReN-€T
€T-1qv-6¢

- €T-1qv-GT
- €1-19v-T0
E€T-1eN-8T

€T-1eN-70

€T1-094-81
- €1-094-¥0
€1-3u3-T¢

€T-au3-20

¢1-01a-v¢

20.00%

19.50%

19.00%

18.50% -

18.00%

17.50%

ET-P0-TE

€T-100-6¢

€T-10-L¢

€T-100-9¢

€T-100-€¢

€T-10-T¢

ET-P0-6T

ET-P0-LT

ET-P0-GT

ET-P0-ET

ET-10-1T

€T-190-60

€T-100-40

€T-190-90

€T-100-€0

€T-10-T0

€1-das-62

€r-des-/2

¢1-des-gz

¢1-dos-gg

19.80%
19.60%
19.40%
19.20%
19.00%
18.80%
18.60%
18.40%

18.20%
18.00%
17.80%

s PUT

e CALL

emnCALL es==pyT
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VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Délar/ U.S. Dollar Option

Serie de Junio 2014 / Maturity June 2014

Serie de Marzo 2014 / Maturity March 2014

/

20.00%

19.50%

19.00%

18.50% -

18.00%

17.50%

17.00%

20.00%

19.00%

18.00% -

17.00%

16.00%

15.00%

14.00%

€1-100-82
€T-100-T2
€T-100-7T
€T-100-20
€1-das-0¢
€1-dos-gz
€1-dos-971
€1-d2S-60
€1-d2S-20
€1-06v-92
€1-00v-6T
€1-00v-2T1
€T1-00v-50
€T-INC-62
€T-INC-22
€T-InC-GT
€T-INC-80
€T-INC-T0

eT-unc-ve

€T-100-62
€1-100-ST
€1-100-T0
€T-dos-LT
€1-das-€0
€1-06v-02
€1-06v-90
€T-InC-€2
€T-INC-60
€T-UnC-G2
€T-unp-TT
eT-AeN-82
eT-AenN-vT
€T-10v-0€
€T-10v-9T
€T-10v-20

E€T-TeN-6T

—PUT

e CALL

s PUT

e CALL

Serie de Diciembre 2013 / Maturity December 2013

Serie de Septiembre 2014 / Maturity September 2014

n

/

24.00%

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

€1-100-22
€1-190-80
eT-das-ve
€7-0d9S-0T
€1-00v-/¢
€1-00v-€T
€T-INC-0€
€T-InC-9T
€T-INC-20
€T-unr-gT
€T-UNC-¥0
eT-Aen-Tz
€T-Aen-20
€T-1av-€2
€T-10v-60
ET-1eN-92
ET-1eN-ZT
€1-094-92
€T-094-¢T
€T-9U3-62
€T-9U3-GT
€T-9U3-T0
21-91a-8T

ET-P0-TE

€T-10-6¢

€T-P0-L¢

€T-100-5¢

€T-100-€¢

E€T-100-1¢

E€T-10-6T

ET-PO-LT

AL
.I/\\M —\

ET-100-9T

ET-PO-ET

ET-PO0-1T

€T-10-60

\ >~ 4

€T-100-40

€T-100-90

€T-100-€0

€T-1P0-T10

€1-des-6¢

€r-des-/2

€1-das-gz

A [\

\

¢1-das-gg

€1-das-1Z

€1-des-6T

fan
f 1\

e1-dos-/1

19.50%
19.30% -
19.10%
18.90%
18.70%
18.50%
18.30%
18.10%
17.90%
17.70%
17.50%

P UT

e CALL

emnCALL es=—pyUT
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74.00%

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/
DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
IPC - América Mévil L - Cemex CPO - GMexico B/ Index and Equity Options

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility

IPC

64.00%

54.00%

44.00%

34.00%

24.00%

14.00% -

4.00%

03-Ene-11

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

03-Mar-11

03-May-11 -

03-Jul-11

03-Sep-11

03-Nov-11

03-Ene-12
03-Mar-12
03-May-12
03-Jul-12
03-Sep-12
03-Nov-12
03-Ene-13 -
03-Mar-13 -
03-May-13
03-Jul-13
03-Sep-13

e CALL e pUT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility

CEMEX CPO

i

03-Ene-11

04-Mar-11

03-May-11

02-Jul-11

31-Ago-11

30-Oct-11

29-Dic-11
27-Feb-12
27-Abr-12
26-Jun-12
25-Ago-12
24-Oct-12
23-Dic-12
21-Feb-13
22-Abr-13
21-Jun-13
20-Ago-13
19-Oct-13

>
=
=

e PUT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
AMERICA MOVIL L

90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%

0.00%

03-Ene-11
03-Mar-11
03-May-11

03-Jul-11
03-Sep-11
03-Nov-11
03-Ene-12
03-Mar-12
03-May-12

03-Jul-12
03-Sep-12
03-Nov-12
03-Ene-13
03-May-13

03-Jul-13
03-Sep-13

e CALL @ PUT

Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano /
Nearest Maturity Implied Volatility
GMEXICOB

92.00%

82.00%

72.00%

62.00%

52.00%

42.00%

32.00%

22.00% -

12.00%

03-Ene-11
03-Mar-11
03-Jul-11
03-Sep-11
03-Nov-11
03-Ene-12
03-Mar-12
03-May-12
03-Jul-12
03-Sep-12
Nov
Ene
03-May-13
03-Jul-13
03-Sep-13

emnCALL  e==pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/

DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
Tlevisa CPO — Walmex V - Femsa UBD - Délar/ Equity and Currency Options

Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
TLEVISA CPO WALMEX V
78.00% 80.00%
68.00% 70.00%
58.00% 60.00%
48.00% 50.00%
38.00% 40.00%
28.00% 30.00%
18.00% 20.00%
8.00% - 10.00% - - - -
S 9 9 9 9 9 9 9 9 9 9 9 9 3 3 F I 9 S 2 2 9 9 9 9 99 398 889399
@ 5 2> I & B £ 2 5 £ 9o B L L2 5 £ 9 B b X X 3 & B o a4 5 £ o B o & 5 < o B
52 23§99 ¢33 2608 ¢E %30 § 2232688222628 82 2858
2 3 3% 3 8 8 5 K8 & 48 3R g8/ g 39 © 3 38 4382 58 ¢8I Q&g g ¢
em—=CALL  —PUT mmCALL  sm—pUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento més cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
FESMA UBD DOLAR
45.00% I_\ 28.00%
0,
40.00% 26.00%
J 24.00%
35.00% 22.00%
20.00%
30.00% 1 18.00%
0,
25.00% 16.00%
14.00%
20.00% 12.00%
10.00%
15.00% 8.00%
| | 1 1 1 1 1 1 | 1 1 — — — — — — — — — — — — — — — — —
S g % & & & & B8 B8 B8 B b L L 5 4 L b oL L 0Z a2 0§ oL Loz B
< < o o 0o 9 o 2 Q9 0 5 = £ 2 8 2 482 82 8 24z 8 3 3
s €& 8 g ¢ 2 8 & I §F g d B h B bbb h H B H H H B B S
A N © © A N ™ o © 8 S © ©o o 38 8 © o o 38 o
em=CALL ~ em==pUT em——CALL  em—pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.



VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/
DAILY ATM NEAREST MATURITY IMPLIED VOLATILITY*
Naftrac 02 — Brtrac — iShares S&P - Mextrac / Index Tracking Stock Options

Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
NAFTRAC 02 BRTRAC
52.00% 23.30%
22.80%
42.00%
22.30%
32.00% 21.80%
22.00% 21.30%
20.80%
12.00%
20.30%
2.00% 19.80% - f
— — — — — i N N N N N N ™ ™ ™ ™ [92] i — — — — — — [qV] N N N N N ™ ™ ™ (921 ™
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8 8 8 ° 88 8 8 &8 ° 88 8 8 38 ° 8 g & 4 ° & 8 &8 K8 K & 8 I & 3 ¥ 8 g 3
e CALL  e==pyUT emnCALL  e==pyT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
ISHARES S&P MEXTRAC
26.00% 23.00%
24.00% A 22.00%
0,
22.00% 21.00%
20.00% -
20.00%
18.00% -
19.00%
16.00%
14.00% F 18.00%
12.00% f f f i ; 17.00% ;
9 9 9 3 i 9 9 9 3 3 9 S 299339999y YYYTE8QTA8Ta8
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emnCALL  e==pyUT emwCALL  e==pUT



ESTADISTICAS OPERATIVAS DE OPCIONES / OPTIONS TRADING STATISTICS
Mercado Global de Opciones/ Options Global Market

- Globar
Estadisticas / Statistics
No. dias operados / Trading days 255 250 251 252 251 252 252 252 211
Volumen promedio diario / Daily Average Volume 680 2,264 520 2,530 1,540 3,049 2,034 3,625 3,071
Operaciones Promedio diario / Daily Average trading 2 4 25 42 27 22 8 7 12
Volumen Maximo Registrado / Max. Volume 35,000 189,501 6,241 21,588 20,681 25,407 81,000 134,626 128,198
Fecha / Date 16-Mar-05 15-Jun-06 05-Jun-07 14-May-08 26-Jun-09 19-Oct-10 22-Nov-11 30-Jul-12 13-Mar-13
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 59,308 121,115 13,969 146,189 107,217 198,993 272,669 600,781 383,148
Fecha / Date 16-Mar-05 05-May-06 04-Jun-07 20-Jun-08 19-Mar-09 01-Dic-10 10-Nov-11 13-Jun-12 16-May-13
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones Futuro IPC / IPC EQUITY INDEX FUTURE OPTION

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 146 470 520 209 162 585 260 169 233
Operaciones Promedio diario / Daily Average trading 2 470 25 18 14 12 6 5 10
Volumen Maximo Registrado / Max. Volume 7,871 11,019 6,237 1,920 4,998 3,962 3,230 2,411 2,144
Fecha / Date 18-Ene-05 03-Ene-06 05-Jun-07 30-Dic-08 30-Jul-09 28-May-10 26-Oct-11 31-May-12 20-Jun-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 13,857 31,115 22,261 11,866 16,116 32,334 21,282 15,249 13,419
Fecha/ Date 15-Mar-05 05-May-06 20-Feb-07 19-Dic-08 19-Mar-09 18-Jun-10 18-Mar-11 21-Sep-12 20-Jun-13
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60

Estadisticas / Statistics

ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS

Opciones AMX L / AMX L INDIVIDUAL EQUITY OPTIONS

Volumen promedio diario / Daily Average Volume 0 40 0 952 329 710 870 827 2,207
Operaciones Promedio diario / Daily Average trading 0 0 0 11 3 2 1 0 0
Volumen Méaximo Registrado / Max. Volume 0 5,000 35 14,050 20,250 19,500 81,000 88,000 119,750
Fecha/ Date N.O. 13-Sep-06 31-May-07 14-May-08 26-Jun-09 11-Ago-10 22-Nov-11 06-Ene-12 13-Mar-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 5,000 37 81,344 22,250 58,630 166,129 178,878 280,522
Fecha / Date N.O. 13-Sep-06 22-May-07 20-Jun-08 01-Jul-09 19-Ago-10 07-Nov-11 11-Abr-12 13-May-13
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Estadisticas / Statistics

ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones CEMEX CPO / CEMEX INDIVIDUAL EQUITY OPTIONS

Volumen promedio diario / Daily Average Volume 0 0 283 0 0 0 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 5,087 0 0 0 0 0 0
Fecha/ Date N. O. N. O. 13-Mar-13 N. O. N. O. N. O. N. O. N. O. N. O. N. O.
Méximo Volumen de Interés Abierto Registrado / Max. Open Interest 5,087 5,087 5,087 0 0 0 0 0 0
Fecha/ Date 02-Ene-13 01-Feb-13 01-Mar-13 N. O. N. O. N. O. N. O. N. O. N. O. N. O.
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones WALMEX V / WALMEX V INDIVIDUAL EQUITY OPTIONS

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 17 9 2,525 150 154 30 0 435
Operaciones Promedio diario / Daily Average trading 0 0 0 0 1 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 200 100 31,600 3,000 2,500 350 5 5,000
Fecha / Date N. O. N. O. 21-Mar-13 18-Abr-13 02-May-13 10-Jun-13 18-Jul-13 07-Ago-13 19-Sep-13 07-Oct-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 25,621 25,621 25,621 24,300 79,650 79,650 55,790 56,150 56,155 63,655
Fecha / Date 02-Ene-13 01-Feb-13 01-Mar-13 18-Abr-13 16-May-13 03-Jun-13 31-Jul-13 19-Ago-13 19-Sep-13 29-Oct-13
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones GMEXICO B / GMEXICO B INDIVIDUAL EQUITY OPTIONS

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 18 105 632 282 182 400 0 114 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 1 0 0
Volumen Maximo Registrado / Max. Volume 250 2,000 2,374 2,000 2,000 6,000 0 2,000 6 0
Fecha / Date 22-Ene-13 21-Feb-13 13-Mar-13 02-Abr-13 17-May-13 17-Jun-13 N. O. 28-Ago-13 18-Sep-13 N.O.
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 1,774 3,774 8,400 14,600 14,600 14,600 2,600 3,061 1,068 818
Fecha/ Date 23-Ene-13 21-Feb-13 22-Mar-13 25-Abr-13 02-May-13 03-Jun-13 01-Jul-13 15-Ago-13 18-Sep-13 01-Oct-13
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones TLEVISA CPO / TLEVISA CPO INDIVIDUAL EQUITY OPTIONS

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 0 0 0 0 0 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 0 0 0 0 0 0 0 0
Fecha / Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
Méximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 0 0 0 0 0 0 0 0
Fecha / Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones BRTRAC / BRTRAC STOCK OPTIONS

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 0 0 0 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 0 0 0 0 0 0
Fecha/ Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
Méximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 0 0 0 0 0 0
Fecha / Date N.O. N.O. N.O. N.O. N.O. N.O. N.O. N.O.
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ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones Naftrac 02 / NAFTRAC 02 INDEX TRACKING STOCK OPTIONS

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 4 530 1,752 0 0 0 4 0 1,554 9
Operaciones Promedio diario / Daily Average trading 0 0 0 0 0 0 0 0 0 1
Volumen Méximo Registrado / Max. Volume 400 35,000 180,000 0 0 0 599 0 134,500 391
Fecha/ Date 30-Ago-04 16-Mar-05 15-Jun-06 N.O. N.O. N.O. 03-Feb-10 N.O. 30-Jul-12 09-Oct-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 400 45,101 90,000 0 0 0 1,080 0 257,000 1,677
Fecha/ Date 30-Ago-04 16-Mar-05 06-Abr-06 N.O. N.O. N.O. 16-Feb-10 N.O. 02-Abr-12 31-Oct-13
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== \/olumen promedio diario / Daily Average Volume == Volumen Maximo Registrado / Max. Volume

ei@=Qperaciones Promedio diario / Daily Average trading =f#=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest



ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones Dolar / Dollar Options

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 20 7 35 2 40 213 210 133 76 26
Operaciones Promedio diario / Daily Average trading 1 1 1 0 0 2 2 1 1 0
Volumen Maximo Registrado / Max. Volume 100 60 200 30 200 900 1,000 900 500 400
Fecha/ Date 17-Ene-13 11-Feb-13 26-Mar-13 17-Abr-13 09-May-13 11-Jun-13 29-Jul-13 27-Ago-13 18-Sep-13 11-Oct-13
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 330 434 558 340 860 3,701 4,740 5,040 4,140 3,650
Fecha / Date 30-Ene-13 20-Feb-13 07-Mar-13 17-Abr-13 31-May-13 21-Jun-13 24-Jul-13 15-Ago-13 09-Sep-13 01-Oct-13
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E== \/olumen promedio diario / Daily Average Volume

. L . ) == \/olumen Maximo Registrado / Max. Volume
ef@=0Operaciones Promedio diario / Daily Average trading

efig=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest



ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones FEMSA UBD / FEMSA UBD INDIVIDUAL EQUITY OPTIONS

Estadisticas / Statistics Ago-13 Sep-13 Oct-13
Volumen promedio diario / Daily Average Volume 1 1 87
Operaciones Promedio diario / Daily Average trading 0 0 0
Volumen Maximo Registrado / Max. Volume 20 10 1,000
Fecha / Date 23-Ago-13 30-Sep-13 17-Oct-13
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 10 2,010
Fecha / Date N.O. 30-Sep-13 22-Oct-13
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. . ) ) eid=NMaximo Volumen de Interés Abierto Registrado / Max. Open Interest
ef@=Operaciones Promedio diario / Daily Average trading
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Estadisticas / Statistics

ESTADISTICAS OPERATIVAS OPCIONES / OPTIONS TRADING STATISTICS
Opciones ISHARES S&P / ISHARES S&P STOCK OPTIONS

Volumen promedio diario / Daily Average Volume 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0
Volumen Maximo Registrado / Max. Volume 0 0 0
Fecha/ Date N.O N.O. N.O
Méaximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 0
Fecha/ Date N.O N.O. N.O
T 1

Volumen / Volume

Ago-138
Sep-138]

== \/olumen promedio diario / Daily Average Volume
efg=Operaciones Promedio diario / Daily Average trading

Oct-13080

Operaciones / Trades

Volumen / Volume

O 0O 0O 0O R R R RER R R,

Interés Abierto / Open Interest

Ago-13 &
Sep-13KE!
Oct-13E

== \Volumen Maximo Registrado / Max. Volume
efid=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest



ESTADISTICAS DE OPCIONES / OPTIONS STATISTICS
Opciones Mextrac / Mextrac Options

Estadisticas / Statistics

Volumen promedio diario / Daily Average Volume 0 0 0 0
Operaciones Promedio diario / Daily Average trading 0 0 0 0
Volumen Méximo Registrado / Max. Volume 0 0 0 0
Fecha / Date N.O. N.O. N.O. N.O.
Maximo Volumen de Interés Abierto Registrado / Max. Open Interest 0 0 0 0
Fecha / Date N.O. N.O. N.O. N.O.
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== \Volumen promedio diario / Daily Average Volume == \/olumen Maximo Registrado / Max. Volume

=id=Operaciones Promedio diario / Daily Average trading «id=Maximo Volumen de Interés Abierto Registrado / Max. Open Interest



MAXIMOS HISTORICOS/ TRADING RECORDS
Opciones Financieras/ Financial Options

Maximo Volumen Registrado / Max. Volume
Mes / Month Agosto Marzo Noviembre Febrero Enero

2010
Méximo Volumen Registrado / Max. Volume 1,700 32,459 1,374
Mes / Month Julio Marzo Septiembre Diciembre Marzo

Méaximo Volumen Registrado / Max. Volume
Mes / Month Agosto

Méximo Volumen Registrado / Max. Volume
Mes / Month Noviembre Enero

Méaximo Volumen Registrado / Max. Volume
Mes / Month Diciembre Enero

Maximo Volumen Registrado / Max. Volume 1,050
Mes / Month Agosto Abril Junio Febrero Julio Julio

Méximo Volumen Registrado / Max. Volume 248 110
Mes / Month Febrero Octubre Agosto Julio

71
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Méximo Volumen Registrado / Max
Mes / Month

. Volume

10,298
Septiembre

MAXIMOS HISTORICOS/ TRADING RECORDS
Opciones Financieras/ Financial Options

Global Opciones / Options

2005 2006 2007 2008 2009 2010 2011 2012 2013
49,605 194,056 24,068 125,432 107,946 160,479 118,229 228,027
Abril Junio Febrero Junio Febrero Marzo Octubre Abril Mayo

Maximo Volumen Registrado / Max
Mes / Month

. Volume

9,538
Septiembre

10,159 22,224 24,068 9,776 7,843
Enero Julio Febrero Diciembre Febrero Junio Enero Enero Junio

Maximo Volumen Registrado / Max
Mes / Month

. Volume

59,065 35,975 37,051 82,830 89,000
Mayo Julio Agosto Noviembre Enero Mayo

Méximo Volumen Registrado / Max
Mes / Month

. Volume

emex CPQO emex CPO Individual Equi

48,382 38,815 52,119 8,000 5,087
Junio Enero Marzo Septiembre Diciembre Marzo

Maximo Volumen Registrado / Max
Mes / Month

51,005 29,500
Junio Febrero Octubre Octubre Enero Mayo

Méximo Volumen Registrado / Max
Mes / Month

emsa U

Octubre
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Swaps de TIIE 28 / 28 Day TIIE Swaps

=lGrupo BMV



CONCENTRADO DE MERCADO / MARKET SUMMARY
Swaps Financieros / Financial Swaps

b Mensual/_____]

1.2 1200
NODO OPERACIONES VOLUMEN $ PESOS
o 1 1000
3X1 0 0 $ : g A
13X1 1 1,000 $ 1,000,000,000.00 =08 800 g
-~ >
SWAPS DE TIIE 28 / 28 DAY TIIE SWAPS 1 1,000 $1,000,000,000.00 o g
SWAPS DE TIIE 28 / 28 DAY TIIE SWAPS 1 1,000 $1,000,000,000.00 g 0.6 600 =
— (&)
5 5
O 04 400 35
o >
p4
0.2 200
0 0
M M MO MO MO O O O O OO 0O 6O 6O 6O 6O O O 6O 6O 60O O O m
— — — — — — — — — — — — i — — — — — — — i — —
o O O O O O O O O O O O O O o O o o o o o o o
Qg g g4 9 g 84 949499999999 9 9494949494
O O O O O O O O O O O 0O 0O 0o o o o o o o o o o
d d oJd d d od4 d4 d d d d d d d d Jd d d d d d d d
I N MO g N~ 0 O O «d < 1 O~ 0 49 N 0 < ;0 0o o —
O O O O O O O d d +d +d «d 4 4 &N N N N N N N 0 ™m
e===No. Oper. / Number of Trades e=ms=\/0lumen Diario / Daily Volume

Traded Volume Vs Open Interest .

Accrued Annual.

mmm \/olumen Mensual / Monthly Volume

=l=|nterés Abierto a fin de mes / Open Interest at the end of the month

NODO OPERACIONES VOLUMEN $ PESOS 1200 + — 6,000

3X1 4 4 $ 4,000,000.00 i | 8,000
13X1 3 2,000 $  2,000,000,000.00 < 1,000 .
26X1 2 200 $ 200,000,000.00 g 77000 w
L
39X1 14 400 $ 400,000,000.00 S g0 L 6000 E
SWAPS DE TIIE 28 / 28 DAY TIIE SWAPS 23 2,604 $2,604,000,000.00 S =
SWAPS DE TIIE 28 / 28 DAY TIIE SWAPS 23 2,604 $2,604,000,000.00 S 5000 &
a 600 + g

<
1 0
@ 4,000 E
O 400 | 13000 &
<
g (%)
3 + 2,000 'h':J
@] 200 + L||_J
> - 1,000 Z
0 - -0

Jul-13
Ago-13
Sep-13

Oct-13

™ ™
i o
> c
@ >
> [}

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacién y liquidacién

Los Swaps de TIIE 28 se listaron el 20 de Mayo de 2013. / The 28 Day TIIE Swaps were listed on May 20th.



INTERES ABIERTO / OPEN INTEREST
Swaps Financieros / Financial Swaps

e

Swaps LA./O.l.* PART.
3X1 0 0.00%
9X1 0 0.00%
26X1 3,844 47.06%
52X1 0 0.00%
91X1 0 0.00%
195X1 0 0.00%
390X1 0 0.00%
TOTAL 8,168 100%

Interés abierto/Open Interest

* Fuente: Asigna Compensacion y Liquidacion / Source: Clearing House Asigna Compensacion y Liquidacion.
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NODO VOLUMEN PART.
3X1 0 0.00%
13X1 1,000 0.00%
TOTAL 1,000 0.00%
NODO VOLUMEN PART.
3X1 4 0.15%
13X1 2,000 76.80%
26X1 200 7.68%
39X1 400 15.36%

100.00%

VOLUMEN OPERADO / TRADING VOLUMEN
Swaps Financieros / Financial Swaps

Monthly

Accrued Annual

2,500

2,000

1,500

1,000

500

3X1 13X1 26X1 39X1
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LUGAR POR OPERADOR segun volumen negociado / PLACEMENT TABLES
Swaps Financieros / Financial Swaps

Swaps de TIIE 28/ 28 Day TIIE Swaps

SANTANDER
VALMEX DERIVADOS
TOTAL 1,000

Accrued Annual

Swaps de TIIE 28/ 28 Day TIIE Swaps

SANTANDER
VALMEX DERIVADOS

BBVA BANCOMER
GRUPO FINANCIERO SCOTIABANK INVERLAT
TOTAL 2,604

Unicamente se muestra el volumen global por ser un mercado anénimo / As an anonymous
market, only global volume is shown.
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:lGrupu BMV

La informacién contenida en los Indicadores del Mercado de Productos Derivados, en su version mensual
‘Resumen y Analisis Operativo” esta elaborado con técnicas confiables, utilizando la informacién mas oportuna
disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A de C. V., no se hace
responsable por eventuales errores tipograficos o de captura que puedan ser publicados, ni se hace
responsable por el uso o interpretacion que terceros pudieran hacer por la informacion publicada. Las
decisiones de compra o venta de productos derivados basadas en la informacion contenida en las graficas,
textos v cuadros de los Indicadores del Mercado de Productos Derivados, son responsabilidad exclusiva del
lector, por lo que dicha informacion no debe ser considerada como recomendacion de compra o venta de
alguno de los instrumentos que aqui se publican.

Indicadores del Mercado de Productos Derivados- Resumen y Analisis Operativo, es una publicacion mensual,
editada por MexDer, Mercado Mexicano de Derivados, S. A& de C_ V. Paseo de la Reforma Mo. 255, Colonia
Cuauhtémoc, C. P 06500, México D. F., Tel. 5§ 342-9900.

Editor Responsable: Mercado Mexicano de Derivados S A de CV. Mo. de Reserva al titulo en Derechos de
Autor 04-2002-101715312200-203.

Para cualquier comentario y/o sugerencia dirigirse con:
Francisco Javier Sanchez Torres

Estadistica de Derivados MexDer

Tel. (5255) 5342-9954

fsanchezt@mexder.com

' :lMexDer



