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FECHA DE CALL / PUT PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO

$ pesos LIQUIDACION , IMPLICITA ABIERTOS

MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST
OPCIONES SOBRE FUTUROS DE INDICES /7 OPTIONS ON IPC INDEX FUTURES
VALOR SUBYACENTE / UNDERLYING 42,727.09 VAR. CHANGE: -0.54%
21/03/2014 Cc 35,000 N.O. N.O. o 7,995.00 -297.00 -3.58 27.45 0.95 0
21/03/2014 P 35,000 N.O. N.O. (0] 79.00 9.00 12.86 25.39 -0.04 0
21/03/2014 Cc 35,500 N.O. N.O. o 7,521.00 -293.00 -3.75 26.88 0.94 0
21/03/2014 P 35,500 N.O. N.O. (9] 97.00 12.00 14.12 24.90 -0.04 0
21/03/2014 C 36,000 N.O. N.O. (0] 7,051.00 -288.00 -3.92 26.32 0.93 [}
21/03/2014 P 36,000 N.O. N.O. (0] 118.00 14.00 13.46 24.42 -0.05 0
21/03/2014 Cc 36,500 N.O. N.O. o 6,585.00 -283.00 -4.12 25.75 0.91 0
21/03/2014 P 36,500 N.O. N.O. (0] 144.00 18.00 14.29 23.94 -0.07 0
21/03/2014 Cc 37,000 N.O. N.O. o 6,123.00 -277.00 -4.33 25.17 0.90 0
21/03/2014 P 37,000 3 3 1,110,000 174.00 21.00 13.73 23.44 -0.08 0
21/03/2014 C 37,500 N.O. N.O. (0] 5,667.00 -271.00 -4.56 24.57 0.88 100
21/03/2014 P 37,500 N.O. N.O. (0] 210.00 26.00 14.13 22.93 -0.10 200
21/03/2014 Cc 38,000 N.O. N.O. o 5,218.00 -263.00 -4.80 23.98 0.87 100
21/03/2014 P 38,000 4 5 1,900,000 253.00 31.00 13.96 22.43 -0.11 102
21/03/2014 Cc 38,500 N.O. N.O. o 4,776.00 -253.00 -5.03 23.38 0.85 0
21/03/2014 P 38,500 N.O. N.O. (9] 304.00 38.00 14.29 21.91 -0.13 0
21/03/2014 C 39,000 N.O. N.O. (0] 4,341.00 -245.00 -5.34 22.75 0.83 [}
21/03/2014 P 39,000 N.O. N.O. (0] 363.00 45.00 14.15 21.38 -0.15 0
21/03/2014 Cc 39,500 N.O. N.O. o 3,916.00 -235.00 -5.66 22.11 0.80 1
21/03/2014 P 39,500 N.O. N.O. (0] 432.00 52.00 13.68 20.83 -0.18 30
21/03/2014 Cc 40,000 N.O. N.O. o 3,503.00 -222.00 -5.96 21.47 0.76 264
21/03/2014 P 40,000 1 2 800,000 514.00 62.00 13.72 20.29 -0.21 252
21/03/2014 C 40,500 N.O. N.O. (0] 3,102.00 -209.00 -6.31 20.81 0.74 126
21/03/2014 P 40,500 N.O. N.O. (0] 609.00 73.00 13.62 19.73 -0.24 170
21/03/2014 Cc 41,000 1 1 410,000 2,714.00 -195.00 -6.70 20.14 0.69 131
21/03/2014 P 41,000 N.O. N.O. (0] 719.00 85.00 13.41 19.16 -0.28 320
21/03/2014 Cc 41,500 N.O. N.O. o 2,342.00 -181.00 -7.17 19.44 0.66 106
21/03/2014 P 41,500 1 2 830,000 846.00 98.00 13.10 18.56 -0.33 107
21/03/2014 C 42,000 N.O. N.O. (0] 1,988.00 -168.00 -7.79 18.73 0.61 122
21/03/2014 P 42,000 N.O. N.O. (0] 993.00 111.00 12.59 17.95 -0.38 251
21/03/2014 Cc 42,500 N.O. N.O. o 1,655.00 -156.00 -8.61 18.00 0.56 314
21/03/2014 P 42,500 N.O. N.O. (0] 1,162.00 124.00 11.95 17.32 -0.43 200
21/03/2014 Cc 43,000 N.O. N.O. o 1,350.00 -142.00 -9.52 17.31 0.51 0
21/03/2014 P 43,000 N.O. N.O. (9] 1,359.00 140.00 11.48 16.72 -0.49 0
21/03/2014 C 43,500 N.O. N.O. (0] 1,075.00 -130.00 -10.79 16.65 0.45 50
21/03/2014 P 43,500 N.O. N.O. (0] 1,585.00 156.00 10.92 16.13 -0.55 50
21/03/2014 Cc 44,000 N.O. N.O. o 840.00 -118.00 -12.32 16.12 0.39 5
21/03/2014 P 44,000 N.O. N.O. (0] 1,848.00 174.00 10.39 15.60 -0.61 5
21/03/2014 Cc 44,500 N.O. N.O. o 667.00 -96.00 -12.58 15.99 0.33 30
21/03/2014 P 44,500 N.O. N.O. (9] 2,163.00 197.00 10.02 15.34 -0.67 0
21/03/2014 C 45,000 N.O. N.O. (0] 579.00 -61.00 -9.53 16.74 0.27 315
21/03/2014 P 45,000 N.O. N.O. (0] 2,562.00 234.00 10.05 15.91 -0.73 0
21/03/2014 Cc 45,500 N.O. N.O. o 540.00 -39.00 -6.74 18.00 0.28 125
21/03/2014 P 45,500 N.O. N.O. (0] 3,021.00 258.00 9.34 17.15 -0.72 0
21/03/2014 Cc 46,000 N.O. N.O. o 503.00 -30.00 -5.63 19.14 0.25 0
21/03/2014 P 46,000 N.O. N.O. (9] 3,483.00 271.00 8.44 18.31 -0.75 0
21/03/2014 C 46,500 N.O. N.O. (0] 466.00 -21.00 -4.31 20.17 0.22 [}
21/03/2014 P 46,500 N.O. N.O. (0] 3,946.00 283.00 7.73 19.36 -0.78 0
21/03/2014 Cc 47,000 N.O. N.O. o 430.00 -12.00 -2.71 21.08 0.19 0
21/03/2014 P 47,000 N.O. N.O. (0] 4,410.00 295.00 7.17 20.29 -0.81 0
21/03/2014 Cc 47,500 N.O. N.O. o 394.00 -4.00 -1.01 21.89 0.17 0
21/03/2014 P 47,500 N.O. N.O. (9] 4,874.00 306.00 6.70 21.13 -0.83 0
21/03/2014 C 48,000 N.O. N.O. (0] 359.00 4.00 1.13 22.61 0.15 [}
21/03/2014 P 48,000 N.O. N.O. (0] 5,338.00 316.00 6.29 21.87 -0.85 0
21/03/2014 Cc 48,500 N.O. N.O. o 325.00 11.00 3.50 23.23 0.13 0
21/03/2014 P 48,500 N.O. N.O. (0] 5,804.00 326.00 5.95 22.52 -0.86 0
21/03/2014 Cc 49,000 N.O. N.O. o 292.00 18.00 6.57 23.75 0.12 0
21/03/2014 P 49,000 N.O. N.O. (9] 6,270.00 335.00 5.64 23.08 -0.88 0
20/06/2014 C 35,000 N.O. N.O. (0] 8,261.00 -239.00 -2.81 23.05 0.90 [}
20/06/2014 P 35,000 N.O. N.O. (0] 250.00 21.00 9.17 22.85 -0.08 0
20/06/2014 Cc 35,500 N.O. N.O. o 7,810.00 -239.00 -2.97 22.70 0.89 0
20/06/2014 P 35,500 N.O. N.O. (0] 289.00 24.00 9.06 22.52 -0.09 0
20/06/2014 Cc 36,000 N.O. N.O. o 7,363.00 -239.00 -3.14 22.35 0.87 0
20/06/2014 P 36,000 N.O. N.O. (9] 334.00 29.00 9.51 22.17 -0.10 0
20/06/2014 C 36,500 N.O. N.O. (0] 6,922.00 -238.00 -3.32 21.99 0.86 [}
20/06/2014 P 36,500 N.O. N.O. (0] 383.00 31.00 8.81 21.83 -0.11 0
20/06/2014 Cc 37,000 N.O. N.O. o 6,487.00 -237.00 -3.52 21.63 0.84 0
20/06/2014 P 37,000 N.O. N.O. (0] 440.00 37.00 9.18 21.49 -0.13 0
20/06/2014 Cc 37,500 N.O. N.O. o 6,060.00 -234.00 -3.72 21.27 0.84 0
20/06/2014 P 37,500 N.O. N.O. (9] 504.00 42.00 9.09 21.14 -0.15 0
20/06/2014 C 38,000 N.O. N.O. (0] 5,639.00 -232.00 -3.95 20.90 0.82 [}
20/06/2014 P 38,000 N.O. N.O. (0] 575.00 47.00 8.90 20.79 -0.16 0
20/06/2014 Cc 38,500 N.O. N.O. o 5,227.00 -229.00 -4.20 20.54 0.80 0
20/06/2014 P 38,500 N.O. N.O. (0] 655.00 53.00 8.80 20.44 -0.18 0
20/06/2014 Cc 39,000 N.O. N.O. o 4,825.00 -223.00 -4.42 20.17 0.78 0
20/06/2014 P 39,000 N.O. N.O. (9] 745.00 60.00 8.76 20.09 -0.21 0
20/06/2014 C 39,500 N.O. N.O. (0] 4,433.00 -216.00 -4.65 19.80 0.75 [}
20/06/2014 P 39,500 N.O. N.O. (0] 845.00 68.00 8.75 19.74 -0.23 0
20/06/2014 Cc 40,000 N.O. N.O. o 4,051.00 -210.00 -4.93 19.42 0.73 1
20/06/2014 P 40,000 N.O. N.O. (0] 956.00 75.00 8.51 19.38 -0.26 0
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20/06/2014 Cc 40,500 N.O. 3,681.00 -203.00 . 0.70

20/06/2014 P 40,500 N.O. 1,079.00 83.00 8.33 19.02 -0.29

20/06/2014 C 41,000 N.O. 3,325.00 -194.00 -5.51 18.66 0.67

20/06/2014 P 41,000 N.O. 1,216.00 92.00 8.19 18.67 -0.32

20/06/2014 Cc 41,500 N.O. 2,983.00 -185.00 -5.84 18.29 0.63

20/06/2014 P 41,500 N.O. 1,368.00 103.00 8.14 18.32 -0.35

20/06/2014 Cc 42,000 1 3 1,260,000 2,657.00 -174.00 -6.15 17.91 0.60

20/06/2014 P 42,000 1 2 840,000 1,536.00 115.00 8.09 17.97 -0.38

20/06/2014 C 42,500 N.O. N.O. (0] 2,347.00 -166.00 -6.61 17.54 0.56 [}
20/06/2014 P 42,500 N.O. N.O. (0] 1,721.00 126.00 7.90 17.62 -0.42 0
20/06/2014 Cc 43,000 N.O. N.O. o 2,056.00 -159.00 -7.18 17.17 0.53 0
20/06/2014 P 43,000 N.O. N.O. (0] 1,925.00 138.00 7.72 17.29 -0.46 0
20/06/2014 Cc 43,500 N.O. N.O. o 1,784.00 -155.00 -7.99 16.82 0.49 0
20/06/2014 P 43,500 N.O. N.O. (9] 2,148.00 149.00 7.45 16.96 -0.50 0
20/06/2014 C 44,000 N.O. N.O. (0] 1,535.00 -154.00 -9.12 16.48 0.45 [}
20/06/2014 P 44,000 N.O. N.O. (0] 2,395.00 162.00 7.25 16.67 -0.54 0
20/06/2014 Cc 44,500 N.O. N.O. o 1,312.00 -158.00 -10.75 16.20 0.41 0
20/06/2014 P 44,500 N.O. N.O. (0] 2,666.00 175.00 7.03 16.42 -0.58 0
20/06/2014 Cc 45,000 N.O. N.O. o 1,120.00 -165.00 -12.84 16.02 0.37 1
20/06/2014 P 45,000 N.O. N.O. (9] 2,967.00 187.00 6.73 16.27 -0.62 0
20/06/2014 C 45,500 N.O. N.O. (0] 971.00 -169.00 -14.82 16.06 0.33 [}
20/06/2014 P 45,500 N.O. N.O. (0] 3,309.00 201.00 6.47 16.32 -0.65 0
20/06/2014 Cc 46,000 N.O. N.O. o 880.00 -156.00 -15.06 16.51 0.29 0
20/06/2014 P 46,000 N.O. N.O. (0] 3,703.00 211.00 6.04 16.72 -0.69 0
20/06/2014 Cc 46,500 N.O. N.O. o 846.00 -122.00 -12.60 17.43 0.30 0
20/06/2014 P 46,500 N.O. N.O. (9] 4,150.00 218.00 5.54 17.54 -0.68 0
20/06/2014 C 47,000 N.O. N.O. (0] 823.00 -95.00 -10.35 18.39 0.28 [}
20/06/2014 P 47,000 N.O. N.O. (0] 4,612.00 218.00 4.96 18.44 -0.70 0
20/06/2014 Cc 47,500 N.O. N.O. o 800.00 -71.00 -8.15 19.30 0.26 0
20/06/2014 P 47,500 N.O. N.O. (0] 5,074.00 217.00 4.47 19.28 -0.72 0
20/06/2014 Cc 48,000 N.O. N.O. o 777.00 -50.00 -6.05 20.16 0.24 0
20/06/2014 P 48,000 N.O. N.O. (9] 5,535.00 215.00 4.04 20.06 -0.75 0
20/06/2014 C 48,500 N.O. N.O. (0] 754.00 -30.00 -3.83 20.97 0.22 [}
20/06/2014 P 48,500 N.O. N.O. (0] 5,997.00 213.00 3.68 20.80 -0.76 0
20/06/2014 Cc 49,000 N.O. N.O. o 732.00 -12.00 -1.61 21.74 0.20 0
20/06/2014 P 49,000 N.O. N.O. (0] 6,460.00 212.00 3.39 21.49 -0.78 0
19/09/2014 Cc 35,000 N.O. N.O. o 8,588.00 -256.00 -2.89 23.50 0.85 0
19/09/2014 P 35,000 N.O. N.O. (9] 477.00 24.00 5.30 22.42 -0.11 0
19/09/2014 C 35,500 N.O. N.O. (0] 8,163.00 -241.00 -2.87 23.19 0.84 [}
19/09/2014 P 35,500 N.O. N.O. (0] 534.00 31.00 6.16 22.12 -0.12 0
19/09/2014 Cc 36,000 N.O. N.O. o 7,744.00 -225.00 -2.82 22.88 0.83 0
19/09/2014 P 36,000 N.O. N.O. (0] 597.00 38.00 6.80 21.83 -0.13 0
19/09/2014 Cc 36,500 N.O. N.O. o 7,331.00 -207.00 -2.75 22.57 0.82 0
19/09/2014 P 36,500 N.O. N.O. (9] 666.00 45.00 7.25 21.52 -0.15 0
19/09/2014 C 37,000 N.O. N.O. (0] 6,924.00 -187.00 -2.63 22.25 0.80 [}
19/09/2014 P 37,000 N.O. N.O. (0] 741.00 51.00 7.39 21.22 -0.16 0
19/09/2014 Cc 37,500 N.O. N.O. o 6,525.00 -165.00 -2.47 21.94 0.79 0
19/09/2014 P 37,500 N.O. N.O. (0] 824.00 58.00 7.57 20.92 -0.18 0
19/09/2014 Cc 38,000 N.O. N.O. o 6,132.00 -142.00 -2.26 21.62 0.77 0
19/09/2014 P 38,000 N.O. N.O. (9] 914.00 63.00 7.40 20.62 -0.19 0
19/09/2014 C 38,500 N.O. N.O. (0] 5,748.00 -118.00 -2.01 21.30 0.75 [}
19/09/2014 P 38,500 N.O. N.O. (0] 1,012.00 66.00 6.98 20.32 -0.21 0
19/09/2014 Cc 39,000 N.O. N.O. o 5,372.00 -96.00 -1.76 20.98 0.73 0
19/09/2014 P 39,000 N.O. N.O. (0] 1,119.00 69.00 6.57 20.01 -0.23 0
19/09/2014 Cc 39,500 N.O. N.O. o 5,005.00 -78.00 -1.53 20.66 0.71 0
19/09/2014 P 39,500 N.O. N.O. (9] 1,236.00 70.00 6.00 19.71 -0.26 0
19/09/2014 C 40,000 N.O. N.O. (0] 4,647.00 -71.00 -1.50 20.34 0.69 [}
19/09/2014 P 40,000 N.O. N.O. (0] 1,363.00 69.00 5.33 19.41 -0.28 0
19/09/2014 Cc 40,500 N.O. N.O. o 4,300.00 -88.00 -2.01 20.01 0.66 0
19/09/2014 P 40,500 N.O. N.O. (0] 1,500.00 65.00 4.53 19.11 -0.30 0
19/09/2014 Cc 41,000 N.O. N.O. o 3,963.00 -148.00 -3.60 19.69 0.64 200
19/09/2014 P 41,000 N.O. N.O. (9] 1,649.00 57.00 3.58 18.81 -0.33 200
19/09/2014 C 41,500 N.O. N.O. (0] 3,637.00 -252.00 -6.48 19.37 0.62 [}
19/09/2014 P 41,500 N.O. N.O. (0] 1,809.00 44.00 2.49 18.51 -0.35 0
19/09/2014 Cc 42,000 N.O. N.O. o 3,325.00 -386.00 -10.40 19.06 0.59 0
19/09/2014 P 42,000 N.O. N.O. (0] 1,984.00 28.00 1.43 18.22 -0.38 0
19/09/2014 Cc 42,500 1 1 425,000 3,026.00 -536.00 -15.05 18.75 0.56 1
19/09/2014 P 42,500 1 1 425,000 2,174.00 9.00 0.42 17.94 -0.41 1
19/09/2014 C 43,000 1 1 430,000 2,742.00 -691.00 -20.13 18.45 0.53 1
19/09/2014 P 43,000 N.O. N.O. (0] 2,378.00 -17.00 -0.71 17.67 -0.44 0
19/09/2014 Cc 43,500 N.O. N.O. o 2,473.00 -843.00 -25.42 18.17 0.50 0
19/09/2014 P 43,500 N.O. N.O. (0] 2,599.00 -49.00 -1.85 17.41 -0.47 0
19/09/2014 Cc 44,000 N.O. N.O. o 2,222.00 -987.00 -30.76 17.90 0.47 0
19/09/2014 P 44,000 N.O. N.O. (9] 2,839.00 -88.00 -3.01 17.18 -0.50 0
19/09/2014 C 44,500 N.O. N.O. (0] 1,991.00 -1,119.00 -35.98 17.68 0.44 [}
19/09/2014 P 44,500 N.O. N.O. (0] 3,100.00 -135.00 -4.17 17.00 -0.53 0
19/09/2014 Cc 45,000 N.O. N.O. o 1,783.00 -1,232.00 -40.86 17.52 0.41 0
19/09/2014 P 45,000 N.O. N.O. (0] 3,385.00 -189.00 -5.29 16.88 -0.57 0
19/09/2014 Cc 45,500 N.O. N.O. o 1,603.00 -1,322.00 -45.20 17.46 0.38 0
19/09/2014 P 45,500 N.O. N.O. (9] 3,699.00 -247.00 -6.26 16.86 -0.60 0
19/09/2014 C 46,000 N.O. N.O. (0] 1,456.00 -1,382.00 -48.70 17.55 0.35 [}
19/09/2014 P 46,000 N.O. N.O. (0] 4,048.00 -306.00 -7.03 17.00 -0.63 0
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19/09/2014 c 46,500 N.O. 0 1,348.00 -1,407.00 -51.07 17.84 0.35 0
19/09/2014 P 46,500 N.O. 0 4,435.00 -360.00 -7.51 17.34 -0.63 0
19/09/2014 c 47,000 N.O. 0 1,279.00 -1,396.00 -52.19 18.36 0.33 0
19/09/2014 3 47,000 N.O. 0 4,858.00 -397.00 -7.55 17.90 -0.65 0
19/09/2014 c 47,500 N.O. o 1,227.00 -1,370.00 -52.75 18.95 0.31 0
19/09/2014 P 47,500 N.O. 0 5,296.00 -423.00 -7.40 18.51 -0.67 0
19/09/2014 c 48,000 N.O. 0 1,178.00 -1,344.00 -53.29 19.52 0.29 0
19/09/2014 P 48,000 N.O. 0 5,736.00 -447.00 -7.23 19.10 -0.69 0
19/09/2014 c 48,500 N.O. 0 1,130.00 -1,320.00 -53.88 20.06 0.27 0
19/09/2014 3 48,500 N.O. 0 6,178.00 -470.00 -7.07 19.65 -0.71 0
19/09/2014 c 49,000 N.O. o 1,084.00 -1,296.00 -54.45 20.56 0.26 0
19/09/2014 P 49,000 N.O. 0 6,621.00 -492.00 -6.92 20.17 -0.72 0
19/12/2014 c 35,000 N.O. 0 9,209.00 -242.00 -2.56 23.56 0.82 0
19/12/2014 P 35,000 N.O. 0 684.00 26.00 3.95 22.55 -0.13 0
19/12/2014 c 35,500 N.O. 0 8,791.00 -237.00 -2.63 23.19 0.81 0
19/12/2014 3 35,500 N.O. 0 749.00 29.00 4.03 22.25 -0.14 0
19/12/2014 c 36,000 N.O. o 8,377.00 -232.00 -2.69 22.82 0.80 0
19/12/2014 3 36,000 N.O. 0 821.00 32.00 4.06 21.97 -0.15 0
19/12/2014 c 36,500 N.O. 0 7,969.00 -226.00 -2.76 22.45 0.79 0
19/12/2014 P 36,500 N.O. 0 900.00 35.00 4.05 21.70 -0.16 0
19/12/2014 c 37,000 N.O. 0 7,565.00 -220.00 -2.83 22.08 0.78 0
19/12/2014 3 37,000 N.O. 0 985.00 37.00 3.90 21.44 -0.18 0
19/12/2014 c 37,500 N.O. o 7,169.00 -211.00 -2.86 21.73 0.77 0
19/12/2014 3 37,500 N.O. 0 1,081.00 42.00 4.04 21.20 -0.19 0
19/12/2014 c 38,000 N.O. 0 6,781.00 -201.00 -2.88 21.39 0.75 0
19/12/2014 P 38,000 N.O. 0 1,185.00 45.00 3.95 20.98 -0.21 0
19/12/2014 c 38,500 N.O. 0 6,403.00 -188.00 -2.85 21.08 0.74 0
19/12/2014 3 38,500 N.O. 0 1,300.00 49.00 3.92 20.78 -0.22 0
19/12/2014 c 39,000 N.O. o 6,038.00 -173.00 -2.79 20.82 0.72 0
19/12/2014 3 39,000 N.O. 0 1,425.00 52.00 3.79 20.59 -0.24 0
19/12/2014 c 39,500 N.O. 0 5,695.00 -148.00 -2.53 20.66 0.70 0
19/12/2014 P 39,500 N.O. 0 1,564.00 58.00 3.85 20.44 -0.26 0
19/12/2014 c 40,000 N.O. 0 5,381.00 -112.00 -2.04 20.63 0.68 0
19/12/2014 3 40,000 N.O. 0 1,716.00 63.00 3.81 20.31 -0.28 0
19/12/2014 c 40,500 N.O. o 5,106.00 -68.00 -1.31 20.80 0.66 0
19/12/2014 3 40,500 N.O. 0 1,882.00 68.00 3.75 20.22 -0.30 0
19/12/2014 c 41,000 N.O. 0 4,875.00 -24.00 -0.49 21.17 0.64 0
19/12/2014 P 41,000 N.O. 0 2,064.00 71.00 3.56 20.15 -0.32 0
19/12/2014 c 41,500 N.O. 0 4,683.00 9.00 0.19 21.71 0.62 0
19/12/2014 3 41,500 N.O. 0 2,263.00 75.00 3.43 20.13 -0.34 0
19/12/2014 c 42,000 N.O. o 4,519.00 26.00 0.58 22.33 0.60 0
19/12/2014 3 42,000 N.O. 0 2,481.00 80.00 3.33 20.16 -0.37 0
19/12/2014 c 42,500 N.O. 0 4,373.00 31.00 0.71 22.98 0.57 0
19/12/2014 P 42,500 N.O. 0 2,721.00 85.00 3.22 20.24 -0.39 0
19/12/2014 c 43,000 N.O. 0 4,239.00 29.00 0.69 23.63 0.56 0
19/12/2014 3 43,000 N.O. 0 2,983.00 91.00 3.15 20.40 -0.41 0
19/12/2014 c 43,500 N.O. 0 4,114.00 22.00 0.54 24.26 0.54 0
19/12/2014 3 43,500 N.O. 0 3,269.00 97.00 3.06 20.62 -0.43 0
19/12/2014 c 44,000 N.O. 0 3,996.00 14.00 0.35 24.86 0.52 0
19/12/2014 P 44,000 N.O. 0 3,581.00 102.00 2.93 20.94 -0.45 0
19/12/2014 c 44,500 N.O. 0 3,883.00 3.00 0.08 25.44 0.50 0
19/12/2014 3 44,500 N.O. 0 3,921.00 106.00 2.78 21.36 -0.47 0
19/12/2014 c 45,000 N.O. o 3,775.00 -8.00 -0.21 26.00 0.49 0
19/12/2014 3 45,000 N.O. 0 4,289.00 109.00 2.61 21.88 -0.49 0
19/12/2014 c 45,500 N.O. 0 3,671.00 -19.00 -0.51 26.53 0.47 0
19/12/2014 P 45,500 N.O. 0 4,687.00 113.00 2.47 22.53 -0.51 0
19/12/2014 c 46,000 N.O. 0 3,571.00 -29.00 -0.81 27.03 0.46 0
19/12/2014 3 46,000 N.O. 0 5,111.00 117.00 2.34 23.29 -0.52 0
19/12/2014 c 46,500 N.O. o 3,474.00 -40.00 -1.14 27.52 0.44 0
19/12/2014 3 46,500 N.O. 0 5,554.00 121.00 2.23 24.12 -0.53 0
19/12/2014 c 47,000 N.O. 0 3,380.00 -50.00 -1.46 27.98 0.43 0
19/12/2014 P 47,000 N.O. 0 6,004.00 123.00 2.09 24.95 -0.55 0
19/12/2014 c 47,500 N.O. 0 3,289.00 -60.00 -1.79 28.42 0.42 0
19/12/2014 3 47,500 N.O. 0 6,454.00 125.00 1.98 25.74 -0.56 0
19/12/2014 c 48,000 N.O. o 3,200.00 -70.00 -2.14 28.84 0.41 0
19/12/2014 3 48,000 N.O. 0 6,905.00 127.00 1.87 26.51 -0.57 0
19/12/2014 c 48,500 N.O. 0 3,115.00 -78.00 -2.44 29.24 0.40 0
19/12/2014 P 48,500 N.O. 0 7,357.00 130.00 1.80 27.25 -0.58 0
19/12/2014 c 49,000 N.O. 0 3,031.00 -88.00 -2.82 29.63 0.39 0
19/12/2014 3 49,000 N.O. 0 7,809.00 132.00 1.72 27.96 -0.59 0
CALL 4 6 2,525,000 2,096
PUT 11 15 5,905,000 1,991
SUBTOTAL 15 21 8,430,000 4,087
OPCIONES SOBRE DOLAR 7 U.S. DOLLAR OPTIONS
VALOR SUBYACENTE / UNDERLYING 13.09 VAR. CHANGE:  0.11%
14/03/2014 c 11.00 N.O. N.O. 0 2.163 0.019 0.886 21.39 0.97 0
14/03/2014 P 11.00 N.O. N.O. 0 0.015 -0.001 -6.250 21.79 -0.03 0
14/03/2014 c 11.10 N.O. N.O. 0 2.066 0.018 0.879 21.11 0.96 0
14/03/2014 3 11.10 N.O. N.O. 0 0.018 -0.001 -5.263 21.51 -0.03 0
14/03/2014 c 11.20 N.O. N.O. o 1.970 0.019 0.974 20.83 0.96 0
14/03/2014 3 11.20 N.O. N.O. 0 0.021 -0.001 -4.545 21.23 -0.04 0
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14/03/2014 Cc 11.30 N.O. o 1.874 0.018 0.970 20.55 0.95 0
14/03/2014 P 11.30 N.O. (9] 0.024 -0.002 -7.692 20.95 -0.05 0
14/03/2014 C 11.40 N.O. (0] 1.779 0.018 1.022 20.25 0.94 [}
14/03/2014 P 11.40 N.O. (0] 0.029 -0.002 -6.452 20.66 -0.05 0
14/03/2014 Cc 11.50 N.O. o 1.684 0.018 1.080 19.95 0.93 0
14/03/2014 P 11.50 N.O. (0] 0.034 -0.002 -5.556 20.36 -0.06 [0}
14/03/2014 Cc 11.60 N.O. o 1.590 0.017 1.081 19.66 0.92 0
14/03/2014 P 11.60 N.O. (9] 0.039 -0.003 -7.143 20.06 -0.07 0
14/03/2014 C 11.70 N.O. (0] 1.497 0.017 1.149 19.37 0.91 [}
14/03/2014 P 11.70 N.O. (0] 0.046 -0.003 -6.122 19.78 -0.08 0
14/03/2014 Cc 11.80 N.O. o 1.405 0.016 1.152 19.07 0.90 0
14/03/2014 P 11.80 N.O. (0] 0.054 -0.003 -5.263 19.48 -0.10 0
14/03/2014 Cc 11.90 N.O. o 1.314 0.016 1.233 18.77 0.89 0
14/03/2014 P 11.90 N.O. (9] 0.062 -0.004 -6.061 19.18 -0.11 0
14/03/2014 C 12.00 N.O. (0] 1.224 0.015 1.241 18.45 0.87 [}
14/03/2014 P 12.00 N.O. (0] 0.072 -0.004 -5.263 18.86 -0.13 0
14/03/2014 Cc 12.10 N.O. o 1.136 0.015 1.338 18.13 0.85 0
14/03/2014 P 12.10 N.O. (0] 0.084 -0.004 -4.545 18.54 -0.14 0
14/03/2014 Cc 12.20 N.O. o 1.049 0.015 1.451 17.82 0.83 0
14/03/2014 P 12.20 N.O. (9] 0.097 -0.005 -4.902 18.24 -0.16 0
14/03/2014 C 12.30 N.O. (0] 0.964 0.014 1.474 17.50 0.81 [}
14/03/2014 P 12.30 N.O. (0] 0.112 -0.005 -4.274 17.93 -0.19 0
14/03/2014 Cc 12.40 N.O. o 0.881 0.013 1.498 17.17 0.79 0
14/03/2014 P 12.40 N.O. (0] 0.128 -0.007 -5.185 17.60 -0.21 0
14/03/2014 Cc 12.50 N.O. o 0.800 0.013 1.652 16.82 0.76 0
14/03/2014 P 12.50 N.O. (9] 0.147 -0.007 -4.545 17.25 -0.24 0
14/03/2014 C 12.60 N.O. (0] 0.722 0.013 1.834 16.49 0.73 [}
14/03/2014 P 12.60 N.O. (0] 0.168 -0.008 -4.545 16.93 -0.27 0
14/03/2014 Cc 12.70 N.O. o 0.646 0.012 1.893 16.16 0.70 0
14/03/2014 P 12.70 N.O. (0] 0.193 -0.008 -3.980 16.60 -0.30 [0}
14/03/2014 Cc 12.80 N.O. o 0.573 0.010 1.776 15.80 0.66 0
14/03/2014 P 12.80 N.O. (9] 0.220 -0.009 -3.930 16.25 -0.33 0
14/03/2014 C 12.90 N.O. (0] 0.503 0.009 1.822 15.42 0.62 [}
14/03/2014 P 12.90 N.O. (0] 0.250 -0.010 -3.846 15.88 -0.37 0
14/03/2014 Cc 13.00 N.O. o 0.438 0.010 2.336 15.08 0.58 0
14/03/2014 P 13.00 N.O. (0] 0.284 -0.010 -3.401 15.55 -0.41 0
14/03/2014 Cc 13.10 N.O. o 0.376 0.008 2.174 14.73 0.54 0
14/03/2014 P 13.10 N.O. (9] 0.322 -0.011 -3.303 15.21 -0.45 0
14/03/2014 C 13.20 N.O. (0] 0.318 0.007 2.251 14.36 0.49 500
14/03/2014 P 13.20 N.O. (0] 0.364 -0.012 -3.191 14.84 -0.50 0
14/03/2014 Cc 13.30 N.O. o 0.265 0.006 2.317 13.96 0.44 0
14/03/2014 P 13.30 N.O. (0] 0.409 -0.014 -3.310 14.46 -0.55 0
14/03/2014 Cc 13.40 N.O. o 0.218 0.006 2.830 13.66 0.39 0
14/03/2014 P 13.40 N.O. (9] 0.462 -0.013 -2.737 14.15 -0.59 0
14/03/2014 C 13.50 N.O. (0] 0.177 0.005 2.907 13.34 0.35 [}
14/03/2014 P 13.50 N.O. (0] 0.519 -0.015 -2.809 13.84 -0.64 0
14/03/2014 Cc 13.60 N.O. o 0.140 0.004 2.941 13.02 0.30 0
14/03/2014 P 13.60 N.O. (0] 0.580 -0.016 -2.685 13.50 -0.69 [0}
14/03/2014 Cc 13.70 N.O. o 0.110 0.004 3.774 12.82 0.25 0
14/03/2014 P 13.70 N.O. (9] 0.649 -0.015 -2.259 13.27 -0.73 0
14/03/2014 C 13.80 N.O. (0] 0.087 0.002 2.353 12.74 0.21 [}
14/03/2014 P 13.80 N.O. (0] 0.723 -0.017 -2.297 13.11 -0.77 0
14/03/2014 Cc 13.90 N.O. o 0.069 0.001 1.471 12.71 0.18 0
14/03/2014 P 13.90 N.O. (0] 0.802 -0.018 -2.195 12.98 -0.81 0
14/03/2014 Cc 14.00 N.O. o 0.057 0.002 3.636 12.86 0.15 0
14/03/2014 P 14.00 N.O. (9] 0.886 -0.018 -1.991 12.98 -0.84 0
16/06/2014 C 11.00 N.O. (0] 2.317 0.014 0.608 22.32 0.89 [}
16/06/2014 P 11.00 N.O. (0] 0.105 -0.003 -2.778 23.12 -0.10 0
16/06/2014 Cc 11.10 N.O. o 2.228 0.014 0.632 22.11 0.88 0
16/06/2014 P 11.10 N.O. (0] 0.114 -0.004 -3.390 22.90 -0.11 0
16/06/2014 Cc 11.20 N.O. o 2.140 0.014 0.659 21.90 0.87 0
16/06/2014 P 11.20 N.O. (9] 0.125 -0.003 -2.344 22.68 -0.12 0
16/06/2014 C 11.30 N.O. (0] 2.053 0.014 0.687 21.69 0.86 [}
16/06/2014 P 11.30 N.O. (0] 0.137 -0.003 -2.143 22.45 -0.13 0
16/06/2014 Cc 11.40 N.O. o 1.966 0.013 0.666 21.48 0.85 0
16/06/2014 P 11.40 N.O. (0] 0.149 -0.004 -2.614 22.23 -0.14 0
16/06/2014 Cc 11.50 N.O. o 1.881 0.014 0.750 21.27 0.84 0
16/06/2014 P 11.50 N.O. (9] 0.162 -0.004 -2.410 22.01 -0.15 0
16/06/2014 C 11.60 N.O. (0] 1.797 0.014 0.785 21.06 0.83 [}
16/06/2014 P 11.60 N.O. (0] 0.177 -0.004 -2.210 21.78 -0.16 0
16/06/2014 Cc 11.70 N.O. o 1.713 0.013 0.765 20.84 0.82 0
16/06/2014 P 11.70 N.O. (0] 0.192 -0.005 -2.538 21.55 -0.17 0
16/06/2014 Cc 11.80 N.O. o 1.631 0.013 0.803 20.64 0.80 0
16/06/2014 P 11.80 N.O. (9] 0.209 -0.005 -2.336 21.33 -0.19 0
16/06/2014 C 11.90 N.O. (0] 1.550 0.012 0.780 20.43 0.79 [}
16/06/2014 P 11.90 N.O. (0] 0.227 -0.005 -2.155 21.10 -0.20 0
16/06/2014 Cc 12.00 N.O. o 1.471 0.012 0.822 20.22 0.77 0
16/06/2014 P 12.00 N.O. (0] 0.246 -0.005 -1.992 20.88 -0.21 0
16/06/2014 Cc 12.10 N.O. o 1.393 0.012 0.869 20.01 0.76 0
16/06/2014 P 12.10 N.O. (9] 0.267 -0.005 -1.838 20.65 -0.23 0
16/06/2014 C 12.20 N.O. (0] 1.316 0.011 0.843 19.79 0.74 [}
16/06/2014 P 12.20 N.O. (0] 0.288 -0.007 -2.373 20.42 -0.25 0
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16/06/2014 Cc N.O. o 1.242 0.011 0.894 19.59 0.72 0
16/06/2014 P 12.30 N.O. (9] 0.312 -0.006 -1.887 20.21 -0.26 0
16/06/2014 C 12.40 N.O. (0] 1.169 0.011 0.950 19.39 0.71 [}
16/06/2014 P 12.40 N.O. (0] 0.338 -0.006 -1.744 19.99 -0.28 0
16/06/2014 Cc 12.50 N.O. o 1.097 0.010 0.920 19.19 0.69 0
16/06/2014 P 12.50 N.O. (0] 0.365 -0.007 -1.882 19.77 -0.30 0
16/06/2014 Cc 12.60 N.O. o 1.028 0.010 0.982 18.98 0.67 0
16/06/2014 P 12.60 N.O. (9] 0.393 -0.008 -1.995 19.54 -0.32 0
16/06/2014 C 12.70 N.O. (0] 0.961 0.010 1.052 18.78 0.65 [}
16/06/2014 P 12.70 N.O. (0] 0.424 -0.008 -1.852 19.33 -0.34 0
16/06/2014 Cc 12.80 N.O. o 0.896 0.010 1.129 18.59 0.62 0
16/06/2014 P 12.80 N.O. (0] 0.457 -0.008 -1.720 19.12 -0.36 0
16/06/2014 Cc 12.90 N.O. o 0.832 0.008 0.971 18.40 0.60 0
16/06/2014 P 12.90 N.O. (9] 0.492 -0.009 -1.796 18.91 -0.38 0
16/06/2014 C 13.00 N.O. (0] 0.771 0.008 1.048 18.20 0.58 [}
16/06/2014 P 13.00 N.O. (0] 0.529 -0.009 -1.673 18.70 -0.40 0
16/06/2014 Cc 13.10 N.O. o 0.713 0.008 1.135 18.02 0.55 0
16/06/2014 P 13.10 N.O. (0] 0.569 -0.009 -1.557 18.50 -0.43 0
16/06/2014 Cc 13.20 N.O. o 0.658 0.008 1.231 17.84 0.53 0
16/06/2014 P 13.20 N.O. (9] 0.611 -0.010 -1.610 18.31 -0.45 0
16/06/2014 C 13.30 N.O. (0] 0.604 0.007 1.173 17.66 0.51 [}
16/06/2014 P 13.30 N.O. (0] 0.656 -0.010 -1.502 18.12 -0.48 0
16/06/2014 Cc 13.40 N.O. o 0.553 0.006 1.097 17.48 0.48 0
16/06/2014 P 13.40 N.O. (0] 0.702 -0.011 -1.543 17.92 -0.50 0
16/06/2014 Cc 13.50 N.O. o 0.506 0.007 1.403 17.33 0.46 0
16/06/2014 P 13.50 N.O. (9] 0.753 -0.010 -1.311 17.76 -0.53 0
16/06/2014 C 13.60 N.O. (0] 0.461 0.006 1.319 17.18 0.43 [}
16/06/2014 P 13.60 N.O. (0] 0.805 -0.011 -1.348 17.59 -0.55 0
16/06/2014 Cc 13.70 N.O. o 0.418 0.005 1.211 17.02 0.40 0
16/06/2014 P 13.70 N.O. (0] 0.860 -0.012 -1.376 17.42 -0.58 0
16/06/2014 Cc 13.80 N.O. o 0.378 0.005 1.340 16.88 0.38 0
16/06/2014 P 13.80 N.O. (9] 0.918 -0.012 -1.290 17.27 -0.60 0
16/06/2014 C 13.90 N.O. (0] 0.341 0.004 1.187 16.76 0.35 [}
16/06/2014 P 13.90 N.O. (0] 0.979 -0.012 -1.211 17.14 -0.62 0
16/06/2014 Cc 14.00 N.O. o 0.307 0.004 1.320 16.62 0.33 0
16/06/2014 P 14.00 N.O. (0] 1.042 -0.013 -1.232 16.99 -0.65 0
15/09/2014 Cc 11.00 N.O. o 2.486 0.018 0.729 23.11 0.84 0
15/09/2014 P 11.00 N.O. (9] 0.172 -0.004 -2.273 22.32 -0.13 0
15/09/2014 C 11.10 N.O. (0] 2.402 0.018 0.755 22.89 0.83 [}
15/09/2014 P 11.10 N.O. (0] 0.184 -0.004 -2.128 22.11 -0.13 0
15/09/2014 Cc 11.20 N.O. o 2.318 0.018 0.783 22.66 0.82 0
15/09/2014 P 11.20 N.O. (0] 0.197 -0.005 -2.475 21.90 -0.14 0
15/09/2014 Cc 11.30 N.O. o 2.235 0.017 0.766 22.44 0.81 0
15/09/2014 P 11.30 N.O. (9] 0.211 -0.005 -2.315 21.69 -0.15 0
15/09/2014 C 11.40 N.O. (0] 2.153 0.017 0.796 22.22 0.80 [}
15/09/2014 P 11.40 N.O. (0] 0.226 -0.005 -2.165 21.48 -0.16 0
15/09/2014 Cc 11.50 N.O. o 2.072 0.017 0.827 22.00 0.79 0
15/09/2014 P 11.50 N.O. (0] 0.242 -0.005 -2.024 21.27 -0.17 0
15/09/2014 Cc 11.60 N.O. o 1.991 0.016 0.810 21.77 0.78 0
15/09/2014 P 11.60 N.O. (9] 0.259 -0.005 -1.894 21.06 -0.18 0
15/09/2014 C 11.70 N.O. (0] 1.912 0.016 0.844 21.55 0.77 [}
15/09/2014 P 11.70 N.O. (0] 0.276 -0.006 -2.128 20.85 -0.19 0
15/09/2014 Cc 11.80 N.O. o 1.834 0.016 0.880 21.32 0.76 0
15/09/2014 P 11.80 N.O. (0] 0.295 -0.006 -1.993 20.64 -0.21 0
15/09/2014 Cc 11.90 N.O. o 1.756 0.015 0.862 21.10 0.75 0
15/09/2014 P 11.90 N.O. (9] 0.314 -0.007 -2.181 20.43 -0.22 0
15/09/2014 C 12.00 N.O. (0] 1.680 0.015 0.901 20.88 0.74 [}
15/09/2014 P 12.00 N.O. (0] 0.335 -0.007 -2.047 20.22 -0.23 0
15/09/2014 Cc 12.10 N.O. o 1.605 0.015 0.943 20.66 0.72 0
15/09/2014 P 12.10 N.O. (0] 0.357 -0.007 -1.923 20.02 -0.24 0
15/09/2014 Cc 12.20 N.O. o 1.531 0.015 0.989 20.43 0.71 0
15/09/2014 P 12.20 N.O. (9] 0.381 -0.007 -1.804 19.81 -0.26 0
15/09/2014 C 12.30 N.O. (0] 1.458 0.014 0.970 20.21 0.70 [}
15/09/2014 P 12.30 N.O. (0] 0.405 -0.008 -1.937 19.60 -0.27 0
15/09/2014 Cc 12.40 N.O. o 1.387 0.014 1.020 19.99 0.68 0
15/09/2014 P 12.40 N.O. (0] 0.431 -0.008 -1.822 19.39 -0.29 0
15/09/2014 Cc 12.50 N.O. o 1.317 0.014 1.074 19.77 0.67 0
15/09/2014 P 12.50 N.O. (9] 0.459 -0.008 -1.713 19.19 -0.30 0
15/09/2014 C 12.60 N.O. (0] 1.248 0.013 1.053 19.55 0.65 [}
15/09/2014 P 12.60 N.O. (0] 0.488 -0.008 -1.613 18.99 -0.32 0
15/09/2014 Cc 12.70 N.O. o 1.181 0.012 1.027 19.33 0.64 0
15/09/2014 P 12.70 N.O. (0] 0.518 -0.009 -1.708 18.79 -0.34 0
15/09/2014 Cc 12.80 N.O. o 1.116 0.013 1.179 19.11 0.62 0
15/09/2014 P 12.80 N.O. (9] 0.550 -0.009 -1.610 18.59 -0.35 0
15/09/2014 C 12.90 N.O. (0] 1.052 0.012 1.154 18.91 0.60 [}
15/09/2014 P 12.90 N.O. (0] 0.584 -0.010 -1.684 18.40 -0.37 0
15/09/2014 Cc 13.00 N.O. o 0.990 0.011 1.124 18.70 0.58 0
15/09/2014 P 13.00 N.O. (0] 0.620 -0.010 -1.587 18.21 -0.39 0
15/09/2014 Cc 13.10 N.O. o 0.930 0.011 1.197 18.49 0.57 0
15/09/2014 P 13.10 N.O. (9] 0.658 -0.010 -1.497 18.02 -0.41 0
15/09/2014 C 13.20 N.O. (0] 0.872 0.011 1.278 18.30 0.55 [}
15/09/2014 P 13.20 N.O. (0] 0.697 -0.011 -1.554 17.83 -0.43 0
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15/09/2014 Cc N.O. o 0.816 0.010 1.241 18.11 0.53 0
15/09/2014 P 13.30 N.O. (9] 0.739 -0.012 -1.598 17.66 -0.45 0
15/09/2014 C 13.40 N.O. (0] 0.762 0.010 1.330 17.92 0.51 [}
15/09/2014 P 13.40 N.O. (0] 0.783 -0.012 -1.509 17.49 -0.47 0
15/09/2014 Cc 13.50 N.O. o 0.710 0.009 1.284 17.74 0.49 0
15/09/2014 P 13.50 N.O. (0] 0.829 -0.013 -1.544 17.32 -0.49 0
15/09/2014 Cc 13.60 N.O. o 0.661 0.009 1.380 17.58 0.47 0
15/09/2014 P 13.60 N.O. (9] 0.878 -0.012 -1.348 17.17 -0.51 0
15/09/2014 C 13.70 N.O. (0] 0.614 0.008 1.320 17.42 0.45 [}
15/09/2014 P 13.70 N.O. (0] 0.929 -0.013 -1.380 17.02 -0.53 0
15/09/2014 Cc 13.80 N.O. o 0.569 0.008 1.426 17.26 0.43 0
15/09/2014 P 13.80 N.O. (0] 0.981 -0.014 -1.407 16.88 -0.55 0
15/09/2014 Cc 13.90 N.O. o 0.527 0.008 1.541 17.13 0.41 0
15/09/2014 P 13.90 N.O. (9] 1.037 -0.014 -1.332 16.75 -0.57 0
15/09/2014 C 14.00 N.O. (0] 0.487 0.007 1.458 17.01 0.39 [}
15/09/2014 P 14.00 N.O. (0] 1.095 -0.015 -1.351 16.64 -0.59 0
15/12/2014 Cc 11.00 N.O. o 2.425 0.009 0.373 15.29 0.89 0
15/12/2014 P 11.00 N.O. (0] 0.102 -0.002 -1.923 16.77 -0.09 0
15/12/2014 Cc 11.10 N.O. o 2.337 0.009 0.387 15.17 0.88 0
15/12/2014 P 11.10 N.O. (9] 0.113 -0.001 -0.877 16.65 -0.10 0
15/12/2014 C 11.20 N.O. (0] 2.249 0.009 0.402 15.04 0.87 [}
15/12/2014 P 11.20 N.O. (0] 0.123 -0.002 -1.600 16.53 -0.11 0
15/12/2014 Cc 11.30 N.O. o 2.162 0.008 0.371 14.92 0.86 0
15/12/2014 P 11.30 N.O. (0] 0.135 -0.002 -1.460 16.41 -0.12 0
15/12/2014 Cc 11.40 N.O. o 2.076 0.008 0.387 14.79 0.85 0
15/12/2014 P 11.40 N.O. (9] 0.148 -0.002 -1.333 16.29 -0.13 0
15/12/2014 C 11.50 N.O. (0] 1.991 0.008 0.403 14.67 0.84 [}
15/12/2014 P 11.50 N.O. (0] 0.161 -0.003 -1.829 16.17 -0.14 0
15/12/2014 Cc 11.60 N.O. o 1.907 0.008 0.421 14.54 0.83 0
15/12/2014 P 11.60 N.O. (0] 0.176 -0.002 -1.124 16.05 -0.15 0
15/12/2014 Cc 11.70 N.O. o 1.824 0.008 0.441 14.42 0.82 0
15/12/2014 P 11.70 N.O. (9] 0.192 -0.002 -1.031 15.93 -0.16 0
15/12/2014 C 11.80 N.O. (0] 1.742 0.008 0.461 14.30 0.81 [}
15/12/2014 P 11.80 N.O. (0] 0.209 -0.002 -0.948 15.82 -0.17 0
15/12/2014 Cc 11.90 N.O. o 1.662 0.008 0.484 14.18 0.80 0
15/12/2014 P 11.90 N.O. (0] 0.227 -0.003 -1.304 15.70 -0.18 0
15/12/2014 Cc 12.00 N.O. o 1.582 0.008 0.508 14.06 0.78 0
15/12/2014 P 12.00 N.O. (9] 0.246 -0.003 -1.205 15.58 -0.20 0
15/12/2014 C 12.10 N.O. (0] 1.504 0.008 0.535 13.94 0.77 [}
15/12/2014 P 12.10 N.O. (0] 0.267 -0.003 -1.111 15.46 -0.21 0
15/12/2014 Cc 12.20 N.O. o 1.428 0.008 0.563 13.83 0.75 0
15/12/2014 P 12.20 N.O. (0] 0.289 -0.003 -1.027 15.35 -0.23 0
15/12/2014 Cc 12.30 N.O. o 1.353 0.007 0.520 13.71 0.74 0
15/12/2014 P 12.30 N.O. (9] 0.313 -0.003 -0.949 15.24 -0.24 0
15/12/2014 C 12.40 N.O. (0] 1.279 0.007 0.550 13.60 0.72 [}
15/12/2014 P 12.40 N.O. (0] 0.338 -0.004 -1.170 15.12 -0.26 0
15/12/2014 Cc 12.50 N.O. o 1.208 0.007 0.583 13.48 0.70 0
15/12/2014 P 12.50 N.O. (0] 0.364 -0.004 -1.087 15.00 -0.27 0
15/12/2014 Cc 12.60 N.O. o 1.138 0.007 0.619 13.38 0.69 0
15/12/2014 P 12.60 N.O. (9] 0.393 -0.004 -1.008 14.90 -0.29 0
15/12/2014 C 12.70 N.O. (0] 1.071 0.007 0.658 13.28 0.67 [}
15/12/2014 P 12.70 N.O. (0] 0.423 -0.005 -1.168 14.79 -0.31 0
15/12/2014 Cc 12.80 N.O. o 1.005 0.006 0.601 13.18 0.65 0
15/12/2014 P 12.80 N.O. (0] 0.455 -0.005 -1.087 14.68 -0.33 0
15/12/2014 Cc 12.90 N.O. o 0.941 0.006 0.642 13.08 0.63 0
15/12/2014 P 12.90 N.O. (9] 0.489 -0.004 -0.811 14.56 -0.35 0
15/12/2014 C 13.00 N.O. (0] 0.880 0.005 0.571 12.99 0.60 [}
15/12/2014 P 13.00 N.O. (0] 0.525 -0.004 -0.756 14.46 -0.37 0
15/12/2014 Cc 13.10 N.O. o 0.822 0.006 0.735 12.92 0.58 0
15/12/2014 P 13.10 N.O. (0] 0.562 -0.005 -0.882 14.35 -0.39 0
15/12/2014 Cc 13.20 N.O. o 0.766 0.005 0.657 12.84 0.56 0
15/12/2014 P 13.20 N.O. (9] 0.602 -0.005 -0.824 14.25 -0.41 0
15/12/2014 C 13.30 N.O. (0] 0.712 0.005 0.707 12.77 0.54 [}
15/12/2014 P 13.30 N.O. (0] 0.643 -0.006 -0.924 14.14 -0.43 0
15/12/2014 Cc 13.40 N.O. o 0.662 0.005 0.761 12.72 0.52 0
15/12/2014 P 13.40 N.O. (0] 0.687 -0.006 -0.866 14.04 -0.45 0
15/12/2014 Cc 13.50 N.O. o 0.614 0.004 0.656 12.68 0.49 0
15/12/2014 P 13.50 N.O. (9] 0.733 -0.006 -0.812 13.94 -0.47 0
15/12/2014 C 13.60 N.O. (0] 0.569 0.004 0.708 12.65 0.47 [}
15/12/2014 P 13.60 N.O. (0] 0.781 -0.006 -0.762 13.84 -0.49 0
15/12/2014 Cc 13.70 N.O. o 0.528 0.004 0.763 12.64 0.45 0
15/12/2014 P 13.70 N.O. (0] 0.831 -0.007 -0.835 13.75 -0.51 0
15/12/2014 Cc 13.80 N.O. o 0.490 0.004 0.823 12.66 0.42 0
15/12/2014 P 13.80 N.O. (9] 0.884 -0.007 -0.786 13.66 -0.53 0
15/12/2014 C 13.90 N.O. (0] 0.454 0.003 0.665 12.68 0.40 [}
15/12/2014 P 13.90 N.O. (0] 0.939 -0.007 -0.740 13.56 -0.55 0
15/12/2014 Cc 14.00 N.O. o 0.422 0.003 0.716 12.73 0.38 0
15/12/2014 P 14.00 N.O. (0] 0.995 -0.007 -0.699 13.47 -0.57 0
CALL [0} [} [} 500
PUT o o} o} (o]
SUBTOTAL (o] [o] (o] 500
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FECHA DE CALL / PUT PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO

$ pesos LIQUIDACION IMPLICITA ABIERTOS

MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST
OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS AMX L
VALOR SUBYACENTE / UNDERLYING 15.22 VAR. CHANGE: -0.85%
21/03/2014 Cc 10.50 N.O. N.O. o 4.82 -0.13 -2.63 39.41 0.99 0
21/03/2014 P 10.50 N.O. N.O. (0] 0.01 0.00 0.00 38.56 -0.01 [0}
21/03/2014 Cc 11.00 N.O. N.O. o 4.33 -0.13 -2.91 36.37 0.98 0
21/03/2014 P 11.00 N.O. N.O. (9] 0.02 0.00 0.00 35.83 -0.02 0
21/03/2014 C 11.50 N.O. N.O. (0] 3.84 -0.13 -3.27 33.72 0.97 [}
21/03/2014 P 11.50 N.O. N.O. (0] 0.03 0.01 50.00 33.38 -0.03 0
21/03/2014 Cc 12.00 N.O. N.O. o 3.36 -0.13 -3.72 31.42 0.96 0
21/03/2014 P 12.00 N.O. N.O. (0] 0.04 0.00 0.00 31.21 -0.04 0
21/03/2014 Cc 12.50 N.O. N.O. o 2.88 -0.13 -4.32 29.43 0.94 0
21/03/2014 P 12.50 N.O. N.O. (9] 0.06 0.00 0.00 29.33 -0.06 0
21/03/2014 C 13.00 N.O. N.O. (0] 2.41 -0.13 -5.12 27.71 0.91 [}
21/03/2014 P 13.00 N.O. N.O. (0] 0.09 0.00 0.00 27.74 -0.10 0
21/03/2014 Cc 13.50 N.O. N.O. o 1.97 -0.11 -5.29 26.25 0.87 0
21/03/2014 P 13.50 N.O. N.O. (0] 0.14 0.01 7.69 26.42 -0.13 0
21/03/2014 Cc 14.00 N.O. N.O. o 1.55 -0.10 -6.06 25.00 0.80 0
21/03/2014 P 14.00 N.O. N.O. (9] 0.22 0.02 10.00 25.39 -0.20 0
21/03/2014 C 14.50 N.O. N.O. (0] 1.16 -0.09 -7.20 23.96 0.72 [}
21/03/2014 P 14.50 N.O. N.O. (0] 0.35 0.04 12.90 24.65 -0.29 0
21/03/2014 Cc 15.00 N.O. N.O. o 0.84 -0.06 -6.67 23.10 0.61 0
21/03/2014 P 15.00 N.O. N.O. (0] 0.53 0.07 15.22 24.19 -0.41 0
21/03/2014 Cc 15.50 N.O. N.O. o 0.57 -0.04 -6.56 22.41 0.48 0
21/03/2014 P 15.50 N.O. N.O. (9] 0.78 0.12 18.18 24.01 -0.53 0
21/03/2014 C 16.00 N.O. N.O. (0] 0.36 -0.03 -7.69 21.87 0.36 [}
21/03/2014 P 16.00 N.O. N.O. (0] 1.09 0.15 15.96 24.12 -0.64 0
21/03/2014 Cc 16.50 N.O. N.O. o 0.22 -0.01 -4.35 21.47 0.25 0
21/03/2014 P 16.50 N.O. N.O. (0] 1.46 0.18 14.06 24.51 -0.73 0
21/03/2014 Cc 17.00 N.O. N.O. o 0.12 0.00 0.00 21.20 0.17 0
21/03/2014 P 17.00 N.O. N.O. (9] 1.88 0.19 11.24 25.18 -0.81 0
21/03/2014 C 17.50 N.O. N.O. (0] 0.07 0.01 16.67 21.04 0.12 [}
21/03/2014 P 17.50 N.O. N.O. (0] 2.34 0.19 8.84 26.14 -0.88 0
21/03/2014 Cc 18.00 N.O. N.O. o 0.04 0.01 33.33 20.98 0.04 0
21/03/2014 P 18.00 N.O. N.O. (0] 2.81 0.16 6.04 27.39 -0.93 0
20/06/2014 Cc 10.50 N.O. N.O. o 4.91 -0.13 -2.58 23.78 0.99 0
20/06/2014 P 10.50 N.O. N.O. (9] 0.20 0.03 17.65 45.50 -0.08 0
20/06/2014 C 11.00 N.O. N.O. (0] 4.43 -0.13 -2.85 24.22 0.99 [}
20/06/2014 P 11.00 N.O. N.O. (0] 0.19 0.01 5.56 40.52 -0.08 0
20/06/2014 Cc 11.50 N.O. N.O. o 3.96 -0.12 -2.94 24.52 0.97 0
20/06/2014 P 11.50 N.O. N.O. (0] 0.18 0.00 0.00 36.35 -0.10 [0}
20/06/2014 Cc 12.00 N.O. N.O. o 3.50 -0.12 -3.31 24.70 0.94 0
20/06/2014 P 12.00 N.O. N.O. (9] 0.19 -0.01 -5.00 32.91 -0.13 0
20/06/2014 C 12.50 N.O. N.O. (0] 3.05 -0.12 -3.79 24.77 0.91 [}
20/06/2014 P 12.50 N.O. N.O. (0] 0.22 0.00 0.00 30.10 -0.10 0
20/06/2014 Cc 13.00 N.O. N.O. o 2.63 -0.11 -4.01 24.74 0.87 0
20/06/2014 P 13.00 N.O. N.O. (0] 0.26 0.00 0.00 27.86 -0.14 0
20/06/2014 Cc 13.50 N.O. N.O. o 2.24 -0.10 -4.27 24.63 0.82 0
20/06/2014 P 13.50 N.O. N.O. (9] 0.33 0.01 3.13 26.14 -0.19 0
20/06/2014 C 14.00 N.O. N.O. (0] 1.87 -0.09 -4.59 24.44 0.76 [}
20/06/2014 P 14.00 N.O. N.O. (0] 0.43 0.03 7.50 24.87 -0.25 0
20/06/2014 Cc 14.50 N.O. N.O. o 1.54 -0.08 -4.94 24.19 0.68 0
20/06/2014 P 14.50 N.O. N.O. (0] 0.57 0.05 9.62 24.01 -0.33 0
20/06/2014 Cc 15.00 N.O. N.O. o 1.24 -0.07 -5.34 23.88 0.61 0
20/06/2014 P 15.00 N.O. N.O. (9] 0.76 0.07 10.14 23.52 -0.40 0
20/06/2014 C 15.50 N.O. N.O. (0] 0.97 -0.07 -6.73 23.51 0.53 [}
20/06/2014 P 15.50 N.O. N.O. (0] 1.00 0.09 9.89 23.37 -0.49 0
20/06/2014 Cc 16.00 N.O. N.O. o 0.75 -0.06 -7.41 23.09 0.45 0
20/06/2014 P 16.00 N.O. N.O. (0] 1.30 0.10 8.33 23.52 -0.57 0
20/06/2014 Cc 16.50 N.O. N.O. o 0.55 -0.06 -9.84 22.63 0.37 0
20/06/2014 P 16.50 N.O. N.O. (9] 1.65 0.11 7.14 23.95 -0.65 0
20/06/2014 C 17.00 N.O. N.O. (0] 0.40 -0.04 -9.09 22.13 0.29 [}
20/06/2014 P 17.00 N.O. N.O. (0] 2.04 0.11 5.70 24.64 -0.72 0
20/06/2014 Cc 17.50 N.O. N.O. o 0.27 -0.04 -12.90 21.59 0.23 0
20/06/2014 P 17.50 N.O. N.O. (0] 2.47 0.11 4.66 25.55 -0.78 0
20/06/2014 Cc 18.00 N.O. N.O. o 0.18 -0.03 -14.29 21.02 0.17 0
20/06/2014 P 18.00 N.O. N.O. (9] 2.92 0.10 3.55 26.67 -0.88 0
19/09/2014 C 10.50 N.O. N.O. (0] 5.03 -0.13 -2.52 23.39 0.98 [}
19/09/2014 P 10.50 N.O. N.O. (0] 0.09 0.01 12.50 30.42 -0.05 0
19/09/2014 Cc 11.00 N.O. N.O. o 4.56 -0.13 -2.77 23.26 0.97 0
19/09/2014 P 11.00 N.O. N.O. (0] 0.11 0.01 10.00 29.23 -0.06 0
19/09/2014 Cc 11.50 N.O. N.O. o 4.10 -0.12 -2.84 23.13 0.95 0
19/09/2014 P 11.50 N.O. N.O. (9] 0.15 0.01 7.14 28.18 -0.08 0
19/09/2014 C 12.00 N.O. N.O. (0] 3.65 -0.12 -3.18 23.01 0.93 [}
19/09/2014 P 12.00 N.O. N.O. (0] 0.20 0.02 11.11 27.28 -0.10 0
19/09/2014 Cc 12.50 N.O. N.O. o 3.22 -0.12 -3.59 22.90 0.90 0
19/09/2014 P 12.50 N.O. N.O. (0] 0.26 0.02 8.33 26.52 -0.14 0
19/09/2014 Cc 13.00 N.O. N.O. o 2.81 -0.11 -3.77 22.79 0.86 0
19/09/2014 P 13.00 N.O. N.O. (9] 0.35 0.04 12.90 25.90 -0.18 0
19/09/2014 C 13.50 N.O. N.O. (0] 2.43 -0.10 -3.95 22.68 0.81 [}
19/09/2014 P 13.50 N.O. N.O. (0] 0.46 0.05 12.20 25.42 -0.23 0
19/09/2014 Cc 14.00 N.O. N.O. o 2.08 -0.09 -4.15 22.57 0.75 0
19/09/2014 P 14.00 N.O. N.O. (0] 0.60 0.06 11.11 25.08 -0.28 0
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19/09/2014 Cc N.O. o 1.76 -0.07 -3.83 22.47 0.69 0
19/09/2014 P 14.50 N.O. (9] 0.78 0.08 11.43 24.89 -0.34 0
19/09/2014 C 15.00 N.O. (0] 1.47 -0.06 -3.92 22.37 0.62 [}
19/09/2014 P 15.00 N.O. (0] 0.99 0.10 11.24 24.83 -0.40 0
19/09/2014 Cc 15.50 N.O. o 1.21 -0.06 -4.72 22.27 0.56 0
19/09/2014 P 15.50 N.O. (0] 1.25 0.13 11.61 24.92 -0.47 0
19/09/2014 Cc 16.00 N.O. o 0.99 -0.05 -4.81 22.18 0.49 0
19/09/2014 P 16.00 N.O. (9] 1.55 0.17 12.32 25.15 -0.53 0
19/09/2014 C 16.50 N.O. (0] 0.80 -0.04 -4.76 22.08 0.42 [}
19/09/2014 P 16.50 N.O. (0] 1.88 0.19 11.24 25.52 -0.59 0
19/09/2014 Cc 17.00 N.O. o 0.64 -0.03 -4.48 21.99 0.36 0
19/09/2014 P 17.00 N.O. (0] 2.25 0.22 10.84 26.03 -0.64 0
19/09/2014 Cc 17.50 N.O. o 0.50 -0.03 -5.66 21.90 0.30 0
19/09/2014 P 17.50 N.O. (9] 2.64 0.24 10.00 26.69 -0.70 0
19/09/2014 C 18.00 N.O. (0] 0.39 -0.02 -4.88 21.82 0.25 [}
19/09/2014 P 18.00 N.O. (0] 3.07 0.27 9.64 27.49 -0.74 0
19/12/2014 Cc 10.50 N.O. o 5.16 -0.13 -2.46 23.88 0.97 0
19/12/2014 P 10.50 N.O. (0] 0.15 0.01 7.14 30.44 -0.07 0
19/12/2014 Cc 11.00 N.O. o 4.70 -0.13 -2.69 23.55 0.95 0
19/12/2014 P 11.00 N.O. (9] 0.19 0.01 5.56 29.34 -0.08 0
19/12/2014 C 11.50 N.O. (0] 4.26 -0.12 -2.74 23.26 0.93 [}
19/12/2014 P 11.50 N.O. (0] 0.23 0.01 4.55 28.36 -0.10 0
19/12/2014 Cc 12.00 N.O. o 3.83 -0.12 -3.04 22.99 0.91 0
19/12/2014 P 12.00 N.O. (0] 0.29 0.02 7.41 27.50 -0.13 0
19/12/2014 Cc 12.50 N.O. o 3.41 -0.12 -3.40 22.74 0.88 0
19/12/2014 P 12.50 N.O. (9] 0.37 0.03 8.82 26.76 -0.16 0
19/12/2014 C 13.00 N.O. (0] 3.02 -0.11 -3.51 22.52 0.84 [}
19/12/2014 P 13.00 N.O. (0] 0.47 0.04 9.30 26.14 -0.19 0
19/12/2014 Cc 13.50 N.O. o 2.65 -0.10 -3.64 22.32 0.80 0
19/12/2014 P 13.50 N.O. (0] 0.59 0.05 9.26 25.64 -0.24 0
19/12/2014 Cc 14.00 N.O. o 2.30 -0.10 -4.17 22.15 0.75 0
19/12/2014 P 14.00 N.O. (9] 0.74 0.06 8.82 25.26 -0.29 0
19/12/2014 C 14.50 N.O. (0] 1.99 -0.08 -3.86 22.00 0.69 [}
19/12/2014 P 14.50 N.O. (0] 0.92 0.07 8.24 24.99 -0.34 0
19/12/2014 Cc 15.00 N.O. o 1.70 -0.08 -4.49 21.87 0.64 0
19/12/2014 P 15.00 N.O. (0] 1.14 0.09 8.57 24.85 -0.39 0
19/12/2014 Cc 15.50 N.O. o 1.44 -0.07 -4.64 21.78 0.58 0
19/12/2014 P 15.50 N.O. (9] 1.39 0.10 7.75 24.82 -0.45 0
19/12/2014 C 16.00 N.O. (0] 1.21 -0.06 -4.72 21.70 0.52 [}
19/12/2014 P 16.00 N.O. (0] 1.67 0.11 7.05 24.92 -0.51 0
19/12/2014 Cc 16.50 N.O. o 1.01 -0.05 -4.72 21.65 0.46 0
19/12/2014 P 16.50 N.O. (0] 1.99 0.12 6.42 25.13 -0.56 0
19/12/2014 Cc 17.00 N.O. o 0.84 -0.03 -3.45 21.63 0.41 0
19/12/2014 P 17.00 N.O. (9] 2.34 0.12 5.41 25.46 -0.62 0
19/12/2014 C 17.50 N.O. (0] 0.70 -0.01 -1.41 21.63 0.35 [}
19/12/2014 P 17.50 N.O. (0] 2.72 0.12 4.62 25.91 -0.67 0
19/12/2014 Cc 18.00 N.O. o 0.57 -0.01 -1.72 21.65 0.31 0
19/12/2014 P 18.00 N.O. (0] 3.13 0.13 4.33 26.48 -0.71 0
17/04/2015 Cc 10.50 N.O. o 5.45 -0.13 -2.33 29.24 0.92 0
17/04/2015 P 10.50 N.O. (9] 0.20 0.01 5.26 29.09 -0.08 0
17/04/2015 C 11.00 N.O. (0] 5.01 -0.12 -2.34 27.97 0.91 [}
17/04/2015 P 11.00 N.O. (0] 0.25 0.02 8.70 28.28 -0.09 0
17/04/2015 Cc 11.50 N.O. o 4.58 -0.11 -2.35 26.81 0.89 0
17/04/2015 P 11.50 N.O. (0] 0.31 0.02 6.90 27.57 -0.12 0
17/04/2015 Cc 12.00 N.O. o 4.16 -0.11 -2.58 25.78 0.87 0
17/04/2015 P 12.00 N.O. (9] 0.38 0.02 5.56 26.95 -0.14 0
17/04/2015 C 12.50 N.O. (0] 3.75 -0.10 -2.60 24.87 0.85 [}
17/04/2015 P 12.50 N.O. (0] 0.48 0.03 6.67 26.44 -0.17 0
17/04/2015 Cc 13.00 N.O. o 3.36 -0.10 -2.89 24.09 0.82 0
17/04/2015 P 13.00 N.O. (0] 0.59 0.04 7.27 26.02 -0.21 0
17/04/2015 Cc 13.50 N.O. o 2.99 -0.09 -2.92 23.43 0.78 0
17/04/2015 P 13.50 N.O. (9] 0.73 0.05 7.35 25.71 -0.25 0
17/04/2015 C 14.00 N.O. (0] 2.64 -0.09 -3.30 22.89 0.74 [}
17/04/2015 P 14.00 N.O. (0] 0.90 0.07 8.43 25.49 -0.29 0
17/04/2015 Cc 14.50 N.O. o 2.31 -0.09 -3.75 22.48 0.70 0
17/04/2015 P 14.50 N.O. (0] 1.09 0.08 7.92 25.37 -0.34 0
17/04/2015 Cc 15.00 N.O. o 2.02 -0.08 -3.81 22.19 0.65 0
17/04/2015 P 15.00 N.O. (9] 1.32 0.11 9.09 25.35 -0.38 0
17/04/2015 C 15.50 N.O. (0] 1.76 -0.06 -3.30 22.02 0.60 [}
17/04/2015 P 15.50 N.O. (0] 1.57 0.12 8.28 25.43 -0.44 0
17/04/2015 Cc 16.00 N.O. o 1.53 -0.05 -3.16 21.98 0.55 0
17/04/2015 P 16.00 N.O. (0] 1.86 0.14 8.14 25.61 -0.48 0
17/04/2015 Cc 16.50 N.O. o 1.33 -0.03 -2.21 22.06 0.50 0
17/04/2015 P 16.50 N.O. (9] 2.18 0.16 7.92 25.89 -0.53 0
17/04/2015 C 17.00 N.O. (0] 1.16 -0.02 -1.69 22.27 0.45 [}
17/04/2015 P 17.00 N.O. (0] 2.52 0.18 7.69 26.27 -0.57 0
17/04/2015 Cc 17.50 N.O. o 1.02 0.01 0.99 22.59 0.41 0
17/04/2015 P 17.50 N.O. (0] 2.90 0.20 7.41 26.74 -0.62 0
17/04/2015 Cc 18.00 N.O. o 0.91 0.04 4.60 23.05 0.38 0
17/04/2015 P 18.00 N.O. (9] 3.29 0.21 6.82 27.32 -0.66 0
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FECHA DE CALL / PUT PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO

$ pesos LIQUIDACION IMPLICITA ABIERTOS

MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST
CALL o} [o] [} o
PUT o o] o o

SUBTOTAL o o o o
OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS BMV BRASIL 15
VALOR SUBYACENTE / UNDERLYING 24.59 VAR. CHANGE: 0.57%
21/03/2014 c 26.00 N.O. N.O. 5} 0.54 0.04 8.00 21.92 0.34 0
21/03/2014 P 26.00 N.O. N.O. s} 1.81 -0.10 -5.24 22.82 -0.67 0
21/03/2014 c 28.00 N.O. N.O. o 0.15 0.01 7.14 21.66 0.12 0
21/03/2014 P 28.00 N.O. N.O. o 3.45 -0.13 -3.63 22.50 -0.91 0
21/03/2014 c 30.00 N.O. N.O. o 0.03 0.00 0.00 21.39 0.03 0
21/03/2014 P 30.00 N.O. N.O. o 5.41 -0.14 -2.52 22.19 -1.00 0
21/03/2014 c 32.00 N.O. N.O. 5} 0.00 0.00 0.00 21.13 0.01 0
21/03/2014 P 32.00 N.O. N.O. s} 7.41 -0.14 -1.85 21.87 -1.00 0
21/03/2014 c 34.00 N.O. N.O. o 0.00 0.00 0.00 20.86 0.00 0
21/03/2014 P 34.00 N.O. N.O. s} 9.41 -0.14 -1.47 21.56 -1.00 0
21/03/2014 c 36.00 N.O. N.O. o 0.00 0.00 0.00 20.60 0.00 0
21/03/2014 P 36.00 N.O. N.O. o 11.41 -0.14 -1.21 21.24 -1.00 0
21/03/2014 c 38.00 N.O. N.O. 5} 0.00 0.00 0.00 20.33 0.00 0
21/03/2014 P 38.00 N.O. N.O. s} 13.41 -0.14 -1.03 20.92 -1.00 0
21/03/2014 c 40.00 N.O. N.O. o 0.00 0.00 0.00 20.07 0.00 0
21/03/2014 P 40.00 N.O. N.O. o 15.41 -0.14 -0.90 20.61 -1.00 0
21/03/2014 c 42.00 N.O. N.O. o 0.00 0.00 0.00 19.80 0.00 0
21/03/2014 P 42.00 N.O. N.O. o 17.41 -0.14 -0.80 20.29 -1.00 0
20/06/2014 c 26.00 N.O. N.O. 5} 1.07 0.05 4.90 21.92 0.43 0
20/06/2014 P 26.00 N.O. N.O. s} 2.15 -0.09 -4.02 22.82 -0.60 0
20/06/2014 c 28.00 N.O. N.O. o 0.50 0.03 6.38 21.66 0.25 0
20/06/2014 P 28.00 N.O. N.O. o 3.62 -0.11 -2.95 22.50 -0.80 0
20/06/2014 c 30.00 N.O. N.O. o 0.20 0.01 5.26 21.39 0.12 0
20/06/2014 P 30.00 N.O. N.O. o 5.42 -0.13 -2.34 22.19 -0.96 0
20/06/2014 c 32.00 N.O. N.O. 5} 0.07 0.00 0.00 21.13 0.05 0
20/06/2014 P 32.00 N.O. N.O. s} 7.41 -0.14 -1.85 21.87 -1.00 0
20/06/2014 c 34.00 N.O. N.O. o 0.02 0.00 0.00 20.86 0.02 0
20/06/2014 P 34.00 N.O. N.O. s} 9.41 -0.14 -1.47 21.56 -1.00 0
20/06/2014 c 36.00 N.O. N.O. o 0.01 0.00 0.00 20.60 0.01 0
20/06/2014 P 36.00 N.O. N.O. o 11.41 -0.14 -1.21 21.24 -1.00 0
20/06/2014 c 38.00 N.O. N.O. 5} 0.00 0.00 0.00 20.33 0.00 0
20/06/2014 P 38.00 N.O. N.O. s} 13.41 -0.14 -1.03 20.92 -1.00 0
20/06/2014 c 40.00 N.O. N.O. o 0.00 0.00 0.00 20.07 0.00 0
20/06/2014 P 40.00 N.O. N.O. o 15.41 -0.14 -0.90 20.61 -1.00 0
20/06/2014 c 42.00 N.O. N.O. o 0.00 0.00 0.00 19.80 0.00 0
20/06/2014 P 42.00 N.O. N.O. o 17.41 -0.14 -0.80 20.29 -1.00 0
19/09/2014 c 26.00 N.O. N.O. 5} 1.59 0.06 3.92 22.82 0.48 0
19/09/2014 P 26.00 N.O. N.O. s} 2.33 -0.08 -3.32 21.92 -0.56 0
19/09/2014 c 28.00 N.O. N.O. o 0.92 0.04 4.55 22.50 0.33 0
19/09/2014 P 28.00 N.O. N.O. o 3.73 -0.10 -2.61 21.66 -0.75 0
19/09/2014 c 30.00 N.O. N.O. o 0.49 0.02 4.26 22.19 0.21 0
19/09/2014 P 30.00 N.O. N.O. o 5.45 -0.13 -2.33 21.39 -0.92 0
19/09/2014 c 32.00 N.O. N.O. 5} 0.25 0.02 8.70 21.87 0.12 0
19/09/2014 P 32.00 N.O. N.O. s} 7.41 -0.14 -1.85 21.13 -1.00 0
19/09/2014 c 34.00 N.O. N.O. o 0.11 0.00 0.00 21.56 0.06 0
19/09/2014 P 34.00 N.O. N.O. o 9.41 -0.14 -1.47 20.86 -1.00 0
19/09/2014 c 36.00 N.O. N.O. o 0.05 0.00 0.00 21.24 0.03 0
19/09/2014 P 36.00 N.O. N.O. o 11.41 -0.14 -1.21 20.60 -1.00 0
19/09/2014 c 38.00 N.O. N.O. 5} 0.02 0.00 0.00 20.92 0.01 0
19/09/2014 P 38.00 N.O. N.O. s} 13.41 -0.14 -1.03 20.33 -1.00 0
19/09/2014 c 40.00 N.O. N.O. o 0.01 0.00 0.00 20.61 0.00 0
19/09/2014 P 40.00 N.O. N.O. o 15.41 -0.14 -0.90 20.07 -1.00 0
19/09/2014 c 42.00 N.O. N.O. o 0.00 0.00 0.00 20.29 0.00 0
19/09/2014 P 42.00 N.O. N.O. o 17.41 -0.14 -0.80 19.80 -1.00 0
19/12/2014 c 26.00 N.O. N.O. 5} 2.00 0.06 3.09 22.82 0.51 0
19/12/2014 P 26.00 N.O. N.O. s} 2.51 -0.08 -3.09 21.92 -0.54 0
19/12/2014 c 28.00 N.O. N.O. o 1.28 0.05 4.07 22.50 0.38 0
19/12/2014 P 28.00 N.O. N.O. o 3.85 -0.10 -2.53 21.66 -0.71 0
19/12/2014 c 30.00 N.O. N.O. o 0.78 0.04 5.41 22.19 0.26 0
19/12/2014 P 30.00 N.O. N.O. o 5.50 -0.12 -2.14 21.39 -0.87 0
19/12/2014 c 32.00 N.O. N.O. 5} 0.45 0.02 4.65 21.87 0.17 0
19/12/2014 P 32.00 N.O. N.O. s} 7.41 -0.14 -1.85 21.13 -1.00 0
19/12/2014 c 34.00 N.O. N.O. o 0.25 0.02 8.70 21.56 0.11 0
19/12/2014 P 34.00 N.O. N.O. s} 9.41 -0.14 -1.47 20.86 -1.00 0
19/12/2014 c 36.00 N.O. N.O. o 0.13 0.01 8.33 21.24 0.06 0
19/12/2014 P 36.00 N.O. N.O. o 11.41 -0.14 -1.21 20.60 -1.00 0
19/12/2014 c 38.00 N.O. N.O. 5} 0.06 0.00 0.00 20.92 0.03 0
19/12/2014 P 38.00 N.O. N.O. s} 13.41 -0.14 -1.03 20.33 -1.00 0
19/12/2014 c 40.00 N.O. N.O. o 0.03 0.00 0.00 20.61 0.02 0
19/12/2014 P 40.00 N.O. N.O. o 15.41 -0.14 -0.90 20.07 -1.00 0
19/12/2014 c 42.00 N.O. N.O. o 0.01 0.00 0.00 20.29 0.01 0
19/12/2014 P 42.00 N.O. N.O. o 17.41 -0.14 -0.80 19.80 -1.00 0
17/04/2015 c 26.00 N.O. N.O. 5} 3.05 0.07 2.35 27.82 0.56 0
17/04/2015 P 26.00 N.O. N.O. s} 3.23 -0.08 -2.42 26.92 -0.49 0
17/04/2015 c 28.00 N.O. N.O. o 2.28 0.06 2.70 27.50 0.46 0
17/04/2015 P 28.00 N.O. N.O. o 4.48 -0.09 -1.97 26.66 -0.60 0

P.9/25



MexDer

BOLMEX
INDICADORES DEL MERCADO DE PRODUCTOS DERIVADOS

BOLETIN DE OPCIONES / OPTIONS BULLETIN

Resumen del Mercado

Boletin Diario de Transacciones
Avisos de Mercado 31 DE DICIEMBRE DE 2013 ANO 10 NUMERO 2,470

FECHA DE CALL / PUT PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO $ pesos LIQUIDACION IMPLICITA
MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY %

ABIERTOS
OPEN INTEREST

17/04/2015 c 30.00 N.O. o . . . 0.37 0
17/04/2015 P 30.00 N.O. o 5.94 -0.10 -1.66 26.39 -0.72 0
17/04/2015 c 32.00 N.O. 5} 1.20 0.04 3.45 26.87 0.29 0
17/04/2015 P 32.00 N.O. s} 7.59 -0.12 -1.56 26.13 -0.84 0
17/04/2015 c 34.00 N.O. o 0.85 0.03 3.66 26.56 0.22 0
17/04/2015 P 34.00 N.O. o 9.43 -0.13 -1.36 25.86 -0.95 0
17/04/2015 c 36.00 N.O. o 0.59 0.03 5.36 26.24 0.17 0
17/04/2015 P 36.00 N.O. o 11.41 -0.14 -1.21 25.60 -1.00 0
17/04/2015 c 38.00 N.O. 5} 0.40 0.02 5.26 25.92 0.12 0
17/04/2015 P 38.00 N.O. s} 13.41 -0.14 -1.03 25.33 -1.00 0
17/04/2015 c 40.00 N.O. o 0.26 0.01 4.00 25.61 0.09 0
17/04/2015 P 40.00 N.O. o 15.41 -0.14 -0.90 25.07 -1.00 0
17/04/2015 c 42.00 N.O. o 0.17 0.01 6.25 25.29 0.06 0
17/04/2015 P 42.00 N.O. o 17.41 -0.14 -0.80 24.80 -1.00 0
CALL o} [¢ (¢} o
PUT o o] o o
SUBTOTAL o o o o
OPCIONES SOBRE ACCIONES / INDIVIDUAL EQUITY OPTIONS CEMEX CPO
VALOR SUBYACENTE / UNDERLYING 15.34 VAR. CHANGE: 0.07%
21/03/2014 c 6.00 N.O. N.O. o 9.39 0.01 0.11 66.29 1.00 0
21/03/2014 P 6.00 N.O. N.O. o 0.01 0.00 0.00 86.93 -0.01 0
21/03/2014 c 7.00 N.O. N.O. o 8.40 0.01 0.12 60.40 1.00 0
21/03/2014 P 7.00 N.O. N.O. o 0.02 0.00 0.00 76.94 -0.01 0
21/03/2014 c 8.00 N.O. N.O. 5} 7.41 0.01 0.14 55.03 1.00 0
21/03/2014 P 8.00 N.O. N.O. s} 0.02 0.00 0.00 67.92 -0.01 0
21/03/2014 c 9.00 N.O. N.O. o 6.42 0.00 0.00 50.20 0.99 0
21/03/2014 P 9.00 N.O. N.O. o 0.03 0.00 0.00 59.87 -0.02 0
21/03/2014 c 10.00 N.O. N.O. o 5.44 0.00 0.00 45.90 0.98 0
21/03/2014 P 10.00 N.O. N.O. o 0.05 0.01 25.00 52.79 -0.03 0
21/03/2014 c 11.00 N.O. N.O. 5} 4.47 0.00 0.00 42.13 0.97 0
21/03/2014 P 11.00 N.O. N.O. s} 0.07 0.00 0.00 46.68 -0.05 0
21/03/2014 c 12.00 N.O. N.O. o 3.53 0.00 0.00 38.89 0.93 0
21/03/2014 P 12.00 N.O. N.O. o 0.12 0.01 9.09 41.55 -0.08 0
21/03/2014 c 13.00 N.O. N.O. o 2.64 0.00 0.00 36.18 0.87 0
21/03/2014 P 13.00 N.O. N.O. o 0.21 0.02 10.53 37.38 -0.14 0
21/03/2014 c 14.00 N.O. N.O. 5} 1.83 0.00 0.00 34.01 0.76 0
21/03/2014 P 14.00 N.O. N.O. s} 0.38 0.02 5.56 34.19 -0.24 5,000
21/03/2014 c 15.00 N.O. N.O. o 1.16 -0.01 -0.85 32.36 0.61 0
21/03/2014 P 15.00 N.O. N.O. o 0.70 0.03 4.48 31.96 -0.39 0
21/03/2014 c 16.00 N.O. N.O. o 0.67 -0.01 -1.47 31.25 0.43 0
21/03/2014 P 16.00 N.O. N.O. o 1.20 0.02 1.69 30.71 -0.58 0
21/03/2014 c 17.00 N.O. N.O. 5} 0.35 -0.01 -2.78 30.66 0.27 0
21/03/2014 P 17.00 N.O. N.O. s} 1.90 0.01 0.53 30.43 -0.75 0
21/03/2014 c 18.00 N.O. N.O. o 0.18 0.00 0.00 30.61 0.16 0
21/03/2014 P 18.00 N.O. N.O. o 2.75 -0.01 -0.36 31.12 -0.87 0
21/03/2014 c 19.00 N.O. N.O. o 0.09 0.00 0.00 31.09 0.09 0
21/03/2014 P 19.00 N.O. N.O. o 3.69 -0.01 -0.27 32.77 -0.90 0
21/03/2014 c 20.00 N.O. N.O. 5} 0.05 0.00 0.00 32.10 0.05 0
21/03/2014 P 20.00 N.O. N.O. s} 4.67 -0.01 -0.21 35.40 -0.95 0
21/03/2014 c 21.00 N.O. N.O. o 0.03 0.00 0.00 33.64 0.03 0
21/03/2014 P 21.00 N.O. N.O. o 5.66 -0.02 -0.35 39.01 -0.99 0
21/03/2014 c 22.00 N.O. N.O. o 0.02 0.00 0.00 35.71 0.02 0
21/03/2014 P 22.00 N.O. N.O. o 6.66 -0.02 -0.30 43.58 -1.00 0
20/06/2014 c 6.00 N.O. N.O. 5} 9.45 0.01 0.11 55.07 1.00 0
20/06/2014 P 6.00 N.O. N.O. s} 0.03 0.00 0.00 66.95 -0.01 0
20/06/2014 c 7.00 N.O. N.O. o 8.48 0.01 0.12 50.78 0.99 0
20/06/2014 P 7.00 N.O. N.O. o 0.04 0.00 0.00 60.73 -0.02 0
20/06/2014 c 8.00 N.O. N.O. o 7.51 0.02 0.27 46.94 0.99 0
20/06/2014 P 8.00 N.O. N.O. o 0.06 -0.01 -14.29 55.11 -0.02 0
20/06/2014 c 9.00 N.O. N.O. 5} 6.54 0.01 0.15 43.53 0.98 0
20/06/2014 P 9.00 N.O. N.O. s} 0.09 0.00 0.00 50.07 -0.04 0
20/06/2014 c 10.00 N.O. N.O. o 5.59 0.00 0.00 40.55 0.96 0
20/06/2014 P 10.00 N.O. N.O. o 0.13 -0.01 -7.14 45.64 -0.06 0
20/06/2014 c 11.00 N.O. N.O. o 4.67 0.00 0.00 38.02 0.93 0
20/06/2014 P 11.00 N.O. N.O. o 0.20 0.00 0.00 41.79 -0.08 0
20/06/2014 c 12.00 N.O. N.O. 5} 3.79 -0.01 -0.26 35.92 0.88 0
20/06/2014 P 12.00 N.O. N.O. s} 0.30 -0.01 -3.23 38.53 -0.13 0
20/06/2014 c 13.00 N.O. N.O. o 2.98 -0.01 -0.33 34.26 0.81 0
20/06/2014 P 13.00 N.O. N.O. o 0.46 -0.01 -2.13 35.87 -0.20 0
20/06/2014 c 14.00 N.O. N.O. o 2.25 -0.02 -0.88 33.03 0.72 0
20/06/2014 P 14.00 N.O. N.O. o 0.70 -0.01 -1.41 33.80 -0.29 0
20/06/2014 c 15.00 N.O. N.O. 5} 1.65 -0.02 -1.20 32.25 0.61 0
20/06/2014 P 15.00 N.O. N.O. s} 1.06 -0.01 -0.93 32.32 -0.40 0
20/06/2014 c 16.00 N.O. N.O. o 1.17 -0.02 -1.68 31.89 0.50 0
20/06/2014 P 16.00 N.O. N.O. o 1.56 0.00 0.00 31.44 -0.52 0
20/06/2014 c 17.00 N.O. N.O. o 0.82 -0.02 -2.38 31.98 0.38 0
20/06/2014 P 17.00 N.O. N.O. o 2.20 0.01 0.46 31.15 -0.64 0
20/06/2014 c 18.00 N.O. N.O. 5} 0.58 -0.01 -1.69 32.50 0.28 0
20/06/2014 P 18.00 N.O. N.O. s} 2.96 0.01 0.34 31.45 -0.75 0
20/06/2014 c 19.00 N.O. N.O. o 0.42 0.00 0.00 33.46 0.20 0
20/06/2014 P 19.00 N.O. N.O. o 3.83 0.02 0.52 32.34 -0.78 0
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FECHA DE PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO $ pesos LIQUIDACION IMPLICITA ABIERTOS
MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST

20/06/2014 Cc N.O. o 0.32 . . 34.86 0.17 0
20/06/2014 P 20.00 N.O. (9] 4.75 . . 33.83 -0.90 0
20/06/2014 C 21.00 N.O. (0] 0.26 . . 36.69 0.17 [}
20/06/2014 P 21.00 N.O. (0] 5.71 . . 35.90 -0.88 0
20/06/2014 Cc 22.00 N.O. o 0.23 0.03 15.00 38.96 0.14 0
20/06/2014 P 22.00 N.O. (0] 6.70 0.01 0.15 38.58 -0.94 0
19/09/2014 Cc 6.00 N.O. o 9.50 0.01 0.11 36.53 1.00 0
19/09/2014 P 6.00 N.O. (9] 0.04 0.00 0.00 58.38 -0.01 0
19/09/2014 C 7.00 N.O. (0] 8.53 0.01 0.12 35.77 1.00 [}
19/09/2014 P 7.00 N.O. (0] 0.07 0.00 0.00 53.68 -0.02 0
19/09/2014 Cc 8.00 N.O. o 7.57 0.01 0.13 35.11 0.99 0
19/09/2014 P 8.00 N.O. (0] 0.10 0.00 0.00 49.46 -0.03 0
19/09/2014 Cc 9.00 N.O. o 6.62 0.01 0.15 34.54 0.98 0
19/09/2014 P 9.00 N.O. (9] 0.15 0.01 7.14 45.72 -0.05 0
19/09/2014 C 10.00 N.O. (0] 5.70 0.01 0.18 34.08 0.96 [}
19/09/2014 P 10.00 N.O. (0] 0.21 0.00 0.00 42.45 -0.07 0
19/09/2014 Cc 11.00 N.O. o 4.82 0.01 0.21 33.71 0.92 0
19/09/2014 P 11.00 N.O. (0] 0.31 0.00 0.00 39.65 -0.11 0
19/09/2014 Cc 12.00 N.O. o 4.00 0.00 0.00 33.44 0.87 0
19/09/2014 P 12.00 N.O. (9] 0.46 0.01 2.22 37.34 -0.16 0
19/09/2014 C 13.00 N.O. (0] 3.27 0.00 0.00 33.27 0.78 [}
19/09/2014 P 13.00 N.O. (0] 0.67 0.01 1.52 35.50 -0.22 0
19/09/2014 Cc 14.00 N.O. o 2.62 0.00 0.00 33.19 0.71 0
19/09/2014 P 14.00 N.O. (0] 0.96 0.00 0.00 34.13 -0.30 [0}
19/09/2014 Cc 15.00 N.O. o 2.08 0.01 0.48 33.21 0.62 0
19/09/2014 P 15.00 N.O. (9] 1.36 0.00 0.00 33.24 -0.39 0
19/09/2014 C 16.00 N.O. (0] 1.63 0.02 1.24 33.34 0.53 [}
19/09/2014 P 16.00 N.O. (0] 1.88 0.00 0.00 32.83 -0.49 0
19/09/2014 Cc 17.00 N.O. o 1.27 0.03 2.42 33.56 0.44 0
19/09/2014 P 17.00 N.O. (0] 2.51 -0.01 -0.40 32.89 -0.59 0
19/09/2014 Cc 18.00 N.O. o 0.98 0.04 4.26 33.87 0.36 0
19/09/2014 P 18.00 N.O. (9] 3.24 -0.03 -0.92 33.43 -0.68 0
19/09/2014 C 19.00 N.O. (0] 0.77 0.06 8.45 34.29 0.28 [}
19/09/2014 P 19.00 N.O. (0] 4.06 -0.04 -0.98 34.45 -0.70 0
19/09/2014 Cc 20.00 N.O. o 0.60 0.07 13.21 34.80 0.28 0
19/09/2014 P 20.00 N.O. (0] 4.95 -0.04 -0.80 35.94 -0.76 0
19/09/2014 Cc 21.00 N.O. o 0.48 0.08 20.00 35.41 0.24 0
19/09/2014 P 21.00 N.O. (9] 5.88 -0.05 -0.84 37.91 -0.81 0
19/09/2014 C 22.00 N.O. (0] 0.39 0.09 30.00 36.12 0.21 [}
19/09/2014 P 22.00 N.O. (0] 6.84 -0.06 -0.87 40.35 -0.85 0
19/12/2014 Cc 6.00 N.O. o 9.57 0.01 0.10 36.87 1.00 0
19/12/2014 P 6.00 N.O. (0] 0.09 0.00 0.00 57.97 -0.02 0
19/12/2014 Cc 7.00 N.O. o 8.61 0.01 0.12 36.05 1.00 0
19/12/2014 P 7.00 N.O. (9] 0.13 0.00 0.00 53.31 -0.03 0
19/12/2014 C 8.00 N.O. (0] 7.67 0.01 0.13 35.34 0.99 [}
19/12/2014 P 8.00 N.O. (0] 0.18 0.00 0.00 49.14 -0.05 0
19/12/2014 Cc 9.00 N.O. o 6.75 0.01 0.15 34.74 0.97 0
19/12/2014 P 9.00 N.O. (0] 0.24 0.00 0.00 45.45 -0.07 0
19/12/2014 Cc 10.00 N.O. o 5.87 0.02 0.34 34.26 0.94 0
19/12/2014 P 10.00 N.O. (9] 0.33 0.00 0.00 42.25 -0.09 0
19/12/2014 C 11.00 N.O. (0] 5.03 0.01 0.20 33.88 0.90 [}
19/12/2014 P 11.00 N.O. (0] 0.45 0.00 0.00 39.54 -0.13 0
19/12/2014 Cc 12.00 N.O. o 4.26 0.01 0.24 33.61 0.85 0
19/12/2014 P 12.00 N.O. (0] 0.62 0.00 0.00 37.32 -0.18 0
19/12/2014 Cc 13.00 N.O. o 3.56 0.00 0.00 33.46 0.77 0
19/12/2014 P 13.00 N.O. (9] 0.86 0.01 1.18 35.58 -0.23 0
19/12/2014 C 14.00 N.O. (0] 2.95 0.00 0.00 33.41 0.71 [}
19/12/2014 P 14.00 N.O. (0] 1.17 0.00 0.00 34.33 -0.30 0
19/12/2014 Cc 15.00 N.O. o 2.43 0.01 0.41 33.48 0.64 0
19/12/2014 P 15.00 N.O. (0] 1.58 0.00 0.00 33.56 -0.38 [0}
19/12/2014 Cc 16.00 N.O. o 1.99 0.01 0.51 33.65 0.56 0
19/12/2014 P 16.00 N.O. (9] 2.10 0.00 0.00 33.28 -0.46 0
19/12/2014 C 17.00 N.O. (0] 1.63 0.01 0.62 33.94 0.48 [}
19/12/2014 P 17.00 N.O. (0] 2.73 0.00 0.00 33.49 -0.55 0
19/12/2014 Cc 18.00 N.O. o 1.34 0.02 1.52 34.33 0.41 0
19/12/2014 P 18.00 N.O. (0] 3.46 0.00 0.00 34.19 -0.64 0
19/12/2014 Cc 19.00 N.O. o 1.10 0.01 0.92 34.84 0.34 0
19/12/2014 P 19.00 N.O. (9] 4.27 0.00 0.00 35.37 -0.65 0
19/12/2014 C 20.00 N.O. (0] 0.92 0.02 2.22 35.46 0.34 [}
19/12/2014 P 20.00 N.O. (0] 5.14 -0.01 -0.19 37.04 -0.70 0
19/12/2014 Cc 21.00 N.O. o 0.78 0.03 4.00 36.19 0.30 0
19/12/2014 P 21.00 N.O. (0] 6.07 -0.01 -0.16 39.20 -0.74 0
19/12/2014 Cc 22.00 N.O. o 0.67 0.03 4.69 37.03 0.27 0
19/12/2014 P 22.00 N.O. (9] 7.04 0.00 0.00 41.85 -0.78 0
17/04/2015 C 6.00 N.O. (0] 9.71 0.01 0.10 47.77 0.98 [}
17/04/2015 P 6.00 N.O. (0] 0.14 0.00 0.00 55.43 -0.03 0
17/04/2015 Cc 7.00 N.O. o 8.81 0.02 0.23 45.10 0.97 0
17/04/2015 P 7.00 N.O. (0] 0.20 0.01 5.26 51.37 -0.04 0
17/04/2015 Cc 8.00 N.O. o 7.92 0.02 0.25 42.71 0.96 0
17/04/2015 P 8.00 N.O. (9] 0.27 0.01 3.85 47.73 -0.06 0
17/04/2015 C 9.00 N.O. (0] 7.05 0.02 0.28 40.60 0.94 [}
17/04/2015 P 9.00 N.O. (0] 0.35 0.00 0.00 44.51 -0.08 0
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FECHA DE
VENCIMIENTO
MATURITY DATE

PRECIO DE
EJERCICIO
STRIKE PRICE

17/04/2015 Cc 10.00
17/04/2015 P 10.00
17/04/2015 C 11.00
17/04/2015 P 11.00
17/04/2015 Cc 12.00
17/04/2015 P 12.00
17/04/2015 Cc 13.00
17/04/2015 P 13.00
17/04/2015 C 14.00
17/04/2015 P 14.00
17/04/2015 Cc 15.00
17/04/2015 P 15.00
17/04/2015 Cc 16.00
17/04/2015 P 16.00
17/04/2015 C 17.00
17/04/2015 P 17.00
17/04/2015 Cc 18.00
17/04/2015 P 18.00
17/04/2015 Cc 19.00
17/04/2015 P 19.00
17/04/2015 C 20.00
17/04/2015 P 20.00
17/04/2015 Cc 21.00
17/04/2015 P 21.00
17/04/2015 Cc 22.00
17/04/2015 P 22.00
CALL
PUT

SUBTOTAL

VALOR SUBYACENTE / UNDERLYING 126.40
21/03/2014 Cc 100.00
21/03/2014 P 100.00
21/03/2014 Cc 105.00
21/03/2014 P 105.00
21/03/2014 C 110.00
21/03/2014 P 110.00
21/03/2014 Cc 115.00
21/03/2014 P 115.00
21/03/2014 Cc 120.00
21/03/2014 P 120.00
21/03/2014 C 125.00
21/03/2014 P 125.00
21/03/2014 Cc 130.00
21/03/2014 P 130.00
21/03/2014 Cc 135.00
21/03/2014 P 135.00
21/03/2014 C 140.00
21/03/2014 P 140.00
21/03/2014 Cc 145.00
21/03/2014 P 145.00
21/03/2014 Cc 150.00
21/03/2014 P 150.00
21/03/2014 C 155.00
21/03/2014 P 155.00
20/06/2014 Cc 100.00
20/06/2014 P 100.00
20/06/2014 Cc 105.00
20/06/2014 P 105.00
20/06/2014 C 110.00
20/06/2014 P 110.00
20/06/2014 Cc 115.00
20/06/2014 P 115.00
20/06/2014 Cc 120.00
20/06/2014 P 120.00
20/06/2014 C 125.00
20/06/2014 P 125.00
20/06/2014 Cc 130.00
20/06/2014 P 130.00
20/06/2014 Cc 135.00
20/06/2014 P 135.00
20/06/2014 C 140.00
20/06/2014 P 140.00
20/06/2014 Cc 145.00
20/06/2014 P 145.00
20/06/2014 Cc 150.00
20/06/2014 P 150.00
20/06/2014 C 155.00
20/06/2014 P 155.00
19/09/2014 Cc 100.00
19/09/2014 P 100.00

OPERAC.

TRADES

VOLUMEN IMPORTE NOCIONAL
$ pesos
VOLUME NOTIONAL AMOUNT
o

OPCIONES SOBRE ACCIONES 7/ INDIVIDUAL EQUITY OPTIONS FEMSA UBD

VAR. CHANGE:
N.O.

O0O00O000000O0D0O00OO0O0DO0OO0OO0OO0OO0OO0OO0OO0OO

[o]
[o]
[o]

-1.37%

(=}

OO0 0000000000000 0D0O00O0D0D0DO0D0O0D00DO0D0O0D0DO0DO0DO0O0DO0OO0OO0DO0O0OO0OO0OO0OO0ODOO0OOOO

31 DE DICIEMBRE DE 2013

PRECIO DE
LIQUIDACION
SETTLEMENT PRICE

6.22
0.47
5.42
0.62
4.68
0.82
4.00
1.08
3.38
1.42
2.85
1.85
2.40
2.37
2.02
2.99
1.73
3.70
1.49
4.49
1.32
5.34
1.19
6.25
1.11
7.21

27.50
0.57
22.78
0.81
18.26
1.21
14.05
1.91
10.30
3.06
7.14
4.85
4.66
7.42
2.86
10.75
1.67
14.74
0.93
19.18
0.51
23.90
0.28
28.78
28.94
1.36
24.62
1.90
20.59
2.70
16.88
3.83
13.55
5.41
10.63
7.51
8.13
10.16
6.04
13.35
4.35
17.02
3.03
21.09
2.03
25.46
1.30
30.07
31.01
2.33

VARIACION

0.03
0.00
0.03
0.00
0.05
0.00
0.06
0.00
0.05
0.00
0.06
0.01
0.06
0.01
0.05
0.02
0.05
0.03
0.04
0.04
0.03
0.04
0.01
0.05
0.00
0.06

-1.71
0.11
-1.68
0.14
-1.61
0.17
-1.50
0.27
-1.34
0.42
-1.13
0.68
-0.89
1.01
-0.66
1.34
-0.45
1.63
-0.29
1.81
-0.17
1.89
-0.10
1.91
-1.71
0.17
-1.58
0.23
-1.39
0.31
-1.19
0.41
-0.98
0.56
-0.81
0.74
-0.68
0.93
-0.61
1.13
-0.59
1.31
-0.60
1.47
-0.62
1.59
-0.63
1.70
-1.64
0.24

0.48
0.00
0.56
0.00
1.08
0.00
1.52
0.00
1.50
0.00
2.15
0.54
2.56
0.42
2.54
0.67
2.98
0.82
2.76
0.90
2.33
0.75
0.85
0.81
0.00
0.84

-5.85
23.91
-6.87
20.90
-8.10
16.35
-9.65
16.46
-11.51
15.91
-13.66
16.31
-16.04
15.76
-18.75
14.24
-21.23
12.43
-23.77
10.42
-25.00
8.59
-26.32
7.11
-5.58
14.29
-6.03
13.77
-6.32
12.97
-6.59
11.99
-6.74
11.55
-7.08
10.93
-7.72
10.08
-9.17
9.25
-11.94
8.34
-16.53
7.49
-23.40
6.66
-32.64
5.99
-5.02
11.48

ANO 10

VOLATILIDAD %
IMPLICITA
IMPLIED VOLATILITY %

38.77
41.73
37.22
39.37
35.96
37.44
34.97
35.94
34.26
34.86
33.84
34.22
33.69
33.99
33.83
34.20
34.24
34.83
34.94
35.89
35.92
37.38
37.18
39.30
38.72
41.64

30.05
35.11
28.72
32.12
27.54
29.65
26.53
27.69
25.68
26.26
25.00
25.34
24.48
24.95
24.13
25.08
23.93
25.72
23.91
26.89
24.04
28.57
24.34
30.78
26.61
30.93
26.52
29.42
26.37
28.23
26.16
27.36
25.91
26.81
25.61
26.57
25.27
26.66
24.90
27.06
24.51
27.78
24.08
28.82
23.64
30.18
23.18
31.86
28.47
30.40

NUMERO 2,470

DELTA

0.91
-0.11
0.87
-0.14
0.83
-0.19
0.77
-0.24
0.71
-0.30
0.65
-0.37
0.59
-0.44
0.52
-0.52
0.46
-0.59
0.40
-0.61
0.39
-0.65
0.36
-0.69
0.33
-0.73

0.97
-0.06
0.94
-0.09
0.89
-0.13
0.81
-0.20
0.00
-0.30
0.00
-0.42
0.45
-0.56
0.32
-0.69
0.21
-0.81
0.14
-0.87
0.08
-0.91
0.05
-0.94
0.93
-0.10
0.89
-0.14
0.84
-0.19
0.77
-0.25
0.69
-0.33
0.60
-0.41
0.51
-0.51
0.42
-0.59
0.33
-0.66
0.26
-0.72
0.19
-0.78
0.15
-0.82
0.88
-0.13

CONTRATOS

ABIERTOS
OPEN INTEREST
[}
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FECHA DE PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO $ pesos LIQUIDACION IMPLICITA ABIERTOS
MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST

19/09/2014 Cc N.O. o 26.95 -1.50 -5.27 27.91 0.85 0
19/09/2014 P 105.00 N.O. (9] 3.03 0.30 10.99 29.03 -0.17 0
19/09/2014 C 110.00 N.O. (0] 23.13 -1.34 -5.48 27.39 0.80 [}
19/09/2014 P 110.00 N.O. (0] 3.99 0.38 10.53 27.94 -0.21 0
19/09/2014 Cc 115.00 N.O. o 19.59 -1.16 -5.59 26.89 0.74 0
19/09/2014 P 115.00 N.O. (0] 5.27 0.46 9.56 27.15 -0.27 0
19/09/2014 Cc 120.00 N.O. o 16.35 -1.00 -5.76 26.41 0.68 0
19/09/2014 P 120.00 N.O. (9] 6.96 0.58 9.09 26.64 -0.33 0
19/09/2014 C 125.00 N.O. (0] 13.44 -0.87 -6.08 25.97 0.61 [}
19/09/2014 P 125.00 N.O. (0] 9.10 0.69 8.20 26.41 -0.41 0
19/09/2014 Cc 130.00 N.O. o 10.87 -0.77 -6.62 25.54 0.54 0
19/09/2014 P 130.00 N.O. (0] 11.73 0.82 7.52 26.47 -0.48 0
19/09/2014 Cc 135.00 N.O. o 8.65 -0.72 -7.68 25.14 0.47 0
19/09/2014 P 135.00 N.O. (9] 14.84 0.95 6.84 26.82 -0.55 0
19/09/2014 C 140.00 N.O. (0] 6.77 -0.72 -9.61 24.77 0.40 [}
19/09/2014 P 140.00 N.O. (0] 18.39 1.06 6.12 27.46 -0.61 0
19/09/2014 Cc 145.00 N.O. o 5.20 -0.75 -12.61 24.42 0.33 0
19/09/2014 P 145.00 N.O. (0] 22.33 1.17 5.53 28.38 -0.67 0
19/09/2014 Cc 150.00 N.O. o 3.93 -0.80 -16.91 24.10 0.27 0
19/09/2014 P 150.00 N.O. (9] 26.58 1.25 4.93 29.59 -0.72 0
19/09/2014 C 155.00 N.O. (0] 2.92 -0.86 -22.75 23.80 0.23 [}
19/09/2014 P 155.00 N.O. (0] 31.08 1.32 4.44 31.09 -0.77 0
19/12/2014 Cc 100.00 N.O. o 32.84 -1.59 -4.62 28.53 0.87 0
19/12/2014 P 100.00 N.O. (0] 3.18 0.19 6.35 29.95 -0.15 0
19/12/2014 Cc 105.00 N.O. o 28.95 -1.45 -4.77 27.96 0.83 0
19/12/2014 P 105.00 N.O. (9] 3.98 0.28 7.57 28.68 -0.18 0
19/12/2014 C 110.00 N.O. (0] 25.27 -1.30 -4.89 27.42 0.79 [}
19/12/2014 P 110.00 N.O. (0] 5.02 0.36 7.73 27.67 -0.23 0
19/12/2014 Cc 115.00 N.O. o 21.85 -1.15 -5.00 26.91 0.74 0
19/12/2014 P 115.00 N.O. (0] 6.39 0.46 7.76 26.93 -0.28 0
19/12/2014 Cc 120.00 N.O. o 18.69 -1.01 -5.13 26.44 0.68 0
19/12/2014 P 120.00 N.O. (9] 8.13 0.56 7.40 26.45 -0.34 0
19/12/2014 C 125.00 N.O. (0] 15.81 -0.90 -5.39 26.00 0.62 [}
19/12/2014 P 125.00 N.O. (0] 10.30 0.67 6.96 26.24 -0.40 0
19/12/2014 Cc 130.00 N.O. o 13.23 -0.83 -5.90 25.59 0.57 0
19/12/2014 P 130.00 N.O. (0] 12.91 0.76 6.26 26.30 -0.47 0
19/12/2014 Cc 135.00 N.O. o 10.95 -0.80 -6.81 25.22 0.50 0
19/12/2014 P 135.00 N.O. (9] 15.97 0.84 5.55 26.62 -0.52 0
19/12/2014 C 140.00 N.O. (0] 8.96 -0.82 -8.38 24.88 0.44 [}
19/12/2014 P 140.00 N.O. (0] 19.46 0.92 4.96 27.21 -0.58 0
19/12/2014 Cc 145.00 N.O. o 7.25 -0.87 -10.71 24.57 0.38 0
19/12/2014 P 145.00 N.O. (0] 23.32 0.97 4.34 28.06 -0.63 0
19/12/2014 Cc 150.00 N.O. o 5.81 -0.95 -14.05 24.29 0.33 0
19/12/2014 P 150.00 N.O. (9] 27.50 0.99 3.73 29.18 -0.68 0
19/12/2014 C 155.00 N.O. (0] 4.61 -1.05 -18.55 24.05 0.29 [}
19/12/2014 P 155.00 N.O. (0] 31.94 1.00 3.23 30.56 -0.72 0
17/04/2015 Cc 100.00 N.O. o 35.82 -1.61 -4.30 30.53 0.84 0
17/04/2015 P 100.00 N.O. (0] 4.10 0.28 7.33 29.45 -0.16 0
17/04/2015 Cc 105.00 N.O. o 31.97 -1.42 -4.25 29.42 0.81 0
17/04/2015 P 105.00 N.O. (9] 5.02 0.34 7.26 28.38 -0.19 0
17/04/2015 C 110.00 N.O. (0] 28.30 -1.24 -4.20 28.42 0.78 [}
17/04/2015 P 110.00 N.O. (0] 6.18 0.40 6.92 27.53 -0.24 0
17/04/2015 Cc 115.00 N.O. o 24.85 -1.07 -4.13 27.55 0.74 0
17/04/2015 P 115.00 N.O. (0] 7.66 0.49 6.83 26.92 -0.28 0
17/04/2015 Cc 120.00 N.O. o 21.64 -0.91 -4.04 26.79 0.69 0
17/04/2015 P 120.00 N.O. (9] 9.48 0.59 6.64 26.53 -0.33 0
17/04/2015 C 125.00 N.O. (0] 18.69 -0.81 -4.15 26.15 0.64 [}
17/04/2015 P 125.00 N.O. (0] 11.68 0.69 6.28 26.37 -0.39 0
17/04/2015 Cc 130.00 N.O. o 16.03 -0.74 -4.41 25.63 0.59 0
17/04/2015 P 130.00 N.O. (0] 14.30 0.82 6.08 26.44 -0.45 0
17/04/2015 Cc 135.00 N.O. o 13.67 -0.74 -5.14 25.23 0.54 0
17/04/2015 P 135.00 N.O. (9] 17.32 0.94 5.74 26.74 -0.50 0
17/04/2015 C 140.00 N.O. (0] 11.61 -0.80 -6.45 24.95 0.49 [}
17/04/2015 P 140.00 N.O. (0] 20.73 1.07 5.44 27.26 -0.55 0
17/04/2015 Cc 145.00 N.O. o 9.85 -0.91 -8.46 24.78 0.43 0
17/04/2015 P 145.00 N.O. (0] 24.49 1.18 5.06 28.01 -0.60 0
17/04/2015 Cc 150.00 N.O. o 8.37 -1.07 -11.33 24.74 0.38 0
17/04/2015 P 150.00 N.O. (9] 28.57 1.29 4.73 28.99 -0.64 0
17/04/2015 C 155.00 N.O. (0] 7.14 -1.28 -15.20 24.82 0.36 [}
17/04/2015 P 155.00 N.O. (0] 32.92 1.40 4.44 30.20 -0.68 0
CALL (o} [0} [0} 559
PUT [0} o} [0} 1,000
SUBTOTAL o [o] [o] 1,559
OPCIONES SOBRE ACCIONES 7/ INDIVIDUAL EQUITY OPTIONS GMEXICO B
VALOR SUBYACENTE / UNDERLYING 43.23 VAR. CHANGE: -0.85%
21/03/2014 Cc 30.00 N.O. N.O. o 13.57 -0.36 -2.58 43.42 0.98 0
21/03/2014 P 30.00 N.O. N.O. (9] 0.11 0.01 10.00 44.96 -0.03 0
21/03/2014 C 32.00 N.O. N.O. (0] 11.62 -0.36 -3.01 39.18 0.96 [}
21/03/2014 P 32.00 N.O. N.O. (0] 0.16 0.01 6.67 40.80 -0.04 0
21/03/2014 Cc 34.00 N.O. N.O. o 9.70 -0.35 -3.48 35.60 0.94 0
21/03/2014 P 34.00 N.O. N.O. (0] 0.24 0.00 0.00 37.49 -0.08 0
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21/03/2014 Cc N.O. o 7.83 . . 32.67 0.91

21/03/2014 P 36.00 N.O. (9] 0.38 . . 34.91 -0.10

21/03/2014 C 38.00 N.O. (0] 6.06 -0.34 -5.31 30.39 0.85

21/03/2014 P 38.00 N.O. (0] 0.64 -0.03 -4.48 32.96 -0.17

21/03/2014 Cc 40.00 N.O. o 4.44 -0.33 -6.92 28.78 0.76

21/03/2014 P 40.00 N.O. (0] 1.07 -0.02 -1.83 31.53 -0.26

21/03/2014 Cc 42.00 N.O. o 3.08 -0.29 -8.61 27.81 0.64 0
21/03/2014 P 42.00 N.O. (9] 1.73 0.00 0.00 30.57 -0.37 50
21/03/2014 C 44.00 N.O. (0] 2.03 -0.22 -9.78 27.51 0.50 2,500
21/03/2014 P 44.00 N.O. (0] 2.67 0.04 1.52 30.00 -0.51 50
21/03/2014 Cc 46.00 N.O. o 1.31 -0.12 -8.39 27.85 0.36 0
21/03/2014 P 46.00 N.O. (0] 3.90 0.12 3.17 29.79 -0.63 50
21/03/2014 Cc 48.00 N.O. o 0.86 -0.02 -2.27 28.86 0.24 0
21/03/2014 P 48.00 N.O. (9] 5.39 0.20 3.85 29.88 -0.75 50
21/03/2014 C 50.00 N.O. (0] 0.59 0.06 11.32 30.52 0.14 [}
21/03/2014 P 50.00 N.O. (0] 7.07 0.27 3.97 30.24 -0.84 0
21/03/2014 Cc 52.00 N.O. o 0.45 0.13 40.63 32.83 0.17 0
21/03/2014 P 52.00 N.O. (0] 8.89 0.32 3.73 30.83 -0.91 0
21/03/2014 Cc 54.00 N.O. o 0.38 0.18 90.00 35.80 0.13 0
21/03/2014 P 54.00 N.O. (9] 10.81 0.36 3.44 31.64 -0.96 0
21/03/2014 C 56.00 N.O. (0] 0.36 0.23 176.92 39.42 0.10 [}
21/03/2014 P 56.00 N.O. (0] 12.77 0.37 2.98 32.63 -0.99 0
20/06/2014 Cc 30.00 N.O. o 13.85 -0.37 -2.60 30.20 0.98 0
20/06/2014 P 30.00 N.O. (0] 0.32 0.04 14.29 38.85 -0.05 0
20/06/2014 Cc 32.00 N.O. o 11.97 -0.35 -2.84 29.33 0.96 0
20/06/2014 P 32.00 N.O. (9] 0.44 0.01 2.33 36.44 -0.08 0
20/06/2014 C 34.00 N.O. (0] 10.16 -0.31 -2.96 28.65 0.92 [}
20/06/2014 P 34.00 N.O. (0] 0.63 -0.02 -3.08 34.59 -0.12 0
20/06/2014 Cc 36.00 N.O. o 8.44 -0.28 -3.21 28.13 0.87 0
20/06/2014 P 36.00 N.O. (0] 0.93 -0.03 -3.12 33.21 -0.16 0
20/06/2014 Cc 38.00 N.O. o 6.87 -0.22 -3.10 27.80 0.80 0
20/06/2014 P 38.00 N.O. (9] 1.36 -0.03 -2.16 32.24 -0.22 0
20/06/2014 C 40.00 N.O. (0] 5.47 -0.16 -2.84 27.63 0.73 200
20/06/2014 P 40.00 N.O. (0] 1.96 -0.02 -1.01 31.62 -0.29 0
20/06/2014 Cc 42.00 N.O. o 4.27 -0.10 -2.29 27.65 0.63 0
20/06/2014 P 42.00 N.O. (0] 2.75 0.01 0.36 31.29 -0.38 0
20/06/2014 Cc 44.00 N.O. o 3.29 -0.04 -1.20 27.84 0.54 200
20/06/2014 P 44.00 N.O. (9] 3.75 0.07 1.90 31.23 -0.47 0
20/06/2014 C 46.00 N.O. (0] 2.51 0.01 0.40 28.20 0.45 [}
20/06/2014 P 46.00 N.O. (0] 4.95 0.13 2.70 31.39 -0.55 0
20/06/2014 Cc 48.00 N.O. o 1.92 0.06 3.23 28.74 0.35 0
20/06/2014 P 48.00 N.O. (0] 6.33 0.19 3.09 31.74 -0.63 0
20/06/2014 Cc 50.00 N.O. o 1.48 0.11 8.03 29.46 0.27 0
20/06/2014 P 50.00 N.O. (9] 7.86 0.24 3.15 32.27 -0.71 0
20/06/2014 C 52.00 N.O. (0] 1.16 0.14 13.73 30.35 0.25 [}
20/06/2014 P 52.00 N.O. (0] 9.52 0.29 3.14 32.95 -0.77 0
20/06/2014 Cc 54.00 N.O. o 0.94 0.18 23.68 31.42 0.21 0
20/06/2014 P 54.00 N.O. (0] 11.28 0.32 2.92 33.76 -0.82 0
20/06/2014 Cc 56.00 N.O. o 0.78 0.21 36.84 32.66 0.17 0
20/06/2014 P 56.00 N.O. (9] 13.11 0.34 2.66 34.69 -0.87 0
19/09/2014 C 30.00 N.O. (0] 14.71 -0.38 -2.52 38.97 0.91 [}
19/09/2014 P 30.00 N.O. (0] 0.56 -0.01 -1.75 37.03 -0.08 0
19/09/2014 Cc 32.00 N.O. o 12.92 -0.34 -2.56 36.24 0.89 0
19/09/2014 P 32.00 N.O. (0] 0.74 0.04 5.71 35.04 -0.11 0
19/09/2014 Cc 34.00 N.O. o 11.18 -0.31 -2.70 33.88 0.86 0
19/09/2014 P 34.00 N.O. (9] 1.00 0.10 11.11 33.39 -0.14 0
19/09/2014 C 36.00 N.O. (0] 9.52 -0.27 -2.76 31.90 0.82 [}
19/09/2014 P 36.00 N.O. (0] 1.35 0.12 9.76 32.11 -0.19 0
19/09/2014 Cc 38.00 N.O. o 7.96 -0.23 -2.81 30.30 0.77 0
19/09/2014 P 38.00 N.O. (0] 1.83 0.14 8.28 31.18 -0.24 0
19/09/2014 Cc 40.00 N.O. o 6.55 -0.17 -2.53 29.07 0.71 0
19/09/2014 P 40.00 N.O. (9] 2.48 0.15 6.44 30.60 -0.31 0
19/09/2014 C 42.00 N.O. (0] 5.30 -0.13 -2.39 28.22 0.64 [}
19/09/2014 P 42.00 N.O. (0] 3.31 0.14 4.42 30.38 -0.38 0
19/09/2014 Cc 44.00 N.O. o 4.24 -0.10 -2.30 27.75 0.56 0
19/09/2014 P 44.00 N.O. (0] 4.34 0.13 3.09 30.51 -0.45 0
19/09/2014 Cc 46.00 N.O. o 3.39 -0.08 -2.31 27.65 0.49 0
19/09/2014 P 46.00 N.O. (9] 5.57 0.13 2.39 31.00 -0.52 0
19/09/2014 C 48.00 N.O. (0] 2.72 -0.08 -2.86 27.92 0.41 [}
19/09/2014 P 48.00 N.O. (0] 6.97 0.13 1.90 31.84 -0.59 0
19/09/2014 Cc 50.00 N.O. o 2.23 -0.09 -3.88 28.57 0.34 0
19/09/2014 P 50.00 N.O. (0] 8.54 0.16 1.91 33.04 -0.64 0
19/09/2014 Cc 52.00 N.O. o 1.89 -0.11 -5.50 29.60 0.32 0
19/09/2014 P 52.00 N.O. (9] 10.24 0.20 1.99 34.59 -0.69 0
19/09/2014 C 54.00 N.O. (0] 1.66 -0.14 -7.78 31.00 0.28 [}
19/09/2014 P 54.00 N.O. (0] 12.05 0.26 2.21 36.50 -0.72 0
19/09/2014 Cc 56.00 N.O. o 1.52 -0.19 -11.11 32.78 0.24 0
19/09/2014 P 56.00 N.O. (0] 13.94 0.34 2.50 38.76 -0.75 0
19/12/2014 Cc 30.00 N.O. o 15.37 -0.36 -2.29 39.12 0.89 0
19/12/2014 P 30.00 N.O. (9] 0.91 0.02 2.25 37.48 -0.10 0
19/12/2014 C 32.00 N.O. (0] 13.61 -0.33 -2.37 36.37 0.87 [}
19/12/2014 P 32.00 N.O. (0] 1.12 0.09 8.74 35.38 -0.13 0
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FECHA DE
VENCIMIENTO
MATURITY DATE

PRECIO DE
EJERCICIO
STRIKE PRICE

19/12/2014 Cc
19/12/2014 P 34.00
19/12/2014 C 36.00
19/12/2014 P 36.00
19/12/2014 Cc 38.00
19/12/2014 P 38.00
19/12/2014 Cc 40.00
19/12/2014 P 40.00
19/12/2014 C 42.00
19/12/2014 P 42.00
19/12/2014 Cc 44.00
19/12/2014 P 44.00
19/12/2014 Cc 46.00
19/12/2014 P 46.00
19/12/2014 C 48.00
19/12/2014 P 48.00
19/12/2014 Cc 50.00
19/12/2014 P 50.00
19/12/2014 Cc 52.00
19/12/2014 P 52.00
19/12/2014 C 54.00
19/12/2014 P 54.00
19/12/2014 Cc 56.00
19/12/2014 P 56.00
17/04/2015 Cc 30.00
17/04/2015 P 30.00
17/04/2015 C 32.00
17/04/2015 P 32.00
17/04/2015 Cc 34.00
17/04/2015 P 34.00
17/04/2015 Cc 36.00
17/04/2015 P 36.00
17/04/2015 C 38.00
17/04/2015 P 38.00
17/04/2015 Cc 40.00
17/04/2015 P 40.00
17/04/2015 Cc 42.00
17/04/2015 P 42.00
17/04/2015 C 44.00
17/04/2015 P 44.00
17/04/2015 Cc 46.00
17/04/2015 P 46.00
17/04/2015 Cc 48.00
17/04/2015 P 48.00
17/04/2015 C 50.00
17/04/2015 P 50.00
17/04/2015 Cc 52.00
17/04/2015 P 52.00
17/04/2015 Cc 54.00
17/04/2015 P 54.00
17/04/2015 C 56.00
17/04/2015 P 56.00
CALL
PUT

SUBTOTAL

VALOR SUBYACENTE / UNDERLYING 117.04
21/03/2014 Cc 110.00
21/03/2014 P 110.00
21/03/2014 C 112.00
21/03/2014 P 112.00
21/03/2014 Cc 114.00
21/03/2014 P 114.00
21/03/2014 Cc 116.00
21/03/2014 P 116.00
21/03/2014 C 118.00
21/03/2014 P 118.00
21/03/2014 Cc 120.00
21/03/2014 P 120.00
21/03/2014 Cc 122.00
21/03/2014 P 122.00
21/03/2014 C 124.00
21/03/2014 P 124.00
21/03/2014 Cc 126.00
21/03/2014 P 126.00
21/03/2014 Cc 128.00
21/03/2014 P 128.00
20/06/2014 C 110.00
20/06/2014 P 110.00
20/06/2014 Cc 112.00
20/06/2014 P 112.00

OPERAC.

TRADES

VOLUMEN

VOLUME

IMPORTE NOCIONAL
$ pesos
NOTIONAL AMOUNT

OCOO0O00000000000000O000D0000O00D00D0O00O0D0D0O0D0O00DO0O0DO0O0O0O0OO0DO0O0O0O0O0O0O0Oo

o

[0}
o

31 DE DICIEMBRE DE 2013

OPCIONES SOBRE ACCIONES 7/ INDIVIDUAL EQUITY

VAR. CHANGE:

0.00%

o

OO0 O0O000000D0DO0O0OO0O0OO0ODO0ODO0OO0OO0OO0OO0OO0OO

9.09
1.34
7.62
1.82
6.29
2.43
5.12
3.18
4.10
4.09
3.23
5.16
2.51
6.40
1.92
7.81
1.45
9.38
1.08
11.11
11.24
2.63
9.91
3.19

PRECIO DE VARIACION
LIQUIDACION
SETTLEMENT PRICE CHANGE
11.91 -0.29 -2.38
1.41 0.13 10.16
10.29 -0.24 -2.28
1.80 0.16 9.76
8.77 -0.20 -2.23
2.31 0.17 7.94
7.38 -0.15 -1.99
2.98 0.16 5.67
6.15 -0.11 -1.76
3.82 0.13 3.52
5.08 -0.10 -1.93
4.85 0.11 2.32
4.21 -0.08 -1.86
6.07 0.09 1.51
3.52 -0.09 -2.49
7.47 0.10 1.36
2.99 -0.12 -3.86
9.02 0.11 1.23
2.62 -0.16 -5.76
10.72 0.16 1.52
2.37 -0.20 -7.78
12.52 0.22 1.79
2.22 -0.27 -10.84
14.43 0.32 2.27
16.31 -0.33 -1.98
1.18 0.07 6.31
14.51 -0.34 -2.29
1.46 0.08 5.80
12.80 -0.32 -2.44
1.81 0.08 4.62
11.18 -0.28 -2.44
2.26 0.09 4.15
9.68 -0.22 -2.22
2.83 0.10 3.66
8.32 -0.15 -1.77
3.54 0.12 3.51
7.11 -0.08 -1.11
4.40 0.13 3.04
6.06 -0.03 -0.49
5.43 0.15 2.84
5.17 -0.01 -0.19
6.61 0.15 2.32
4.44 -0.04 -0.89
7.96 0.17 2.18
3.85 -0.12 -3.02
9.46 0.19 2.05
3.38 -0.25 -6.89
11.08 0.20 1.84
3.02 -0.43 -12.46
12.81 0.20 1.59
2.74 -0.67 -19.65
14.64 0.21 1.46

OPTIONS BMV MEXTRAC

-0.02 -0.22
-0.01 -0.74
-0.02 -0.26
-0.02 -1.09
-0.03 -0.47
-0.02 -0.82
-0.03 -0.58
-0.02 -0.62
-0.03 -0.73
-0.02 -0.49
-0.04 -1.22
-0.02 -0.39
-0.03 -1.18
-0.02 -0.31
-0.03 -1.54
-0.01 -0.13
-0.02 -1.36
-0.01 -0.11
-0.02 -1.82
-0.01 -0.09
-0.02 -0.18
-0.01 -0.38
-0.02 -0.20
-0.02 -0.62

ANO 10

VOLATILIDAD %
IMPLICITA
IMPLIED VOLATILITY %

33.99
33.64
31.99
32.27
30.36
31.26
29.10
30.62
28.22
30.35
27.71
30.44
27.57
30.90
27.81
31.72
28.42
32.91
29.41
34.46
30.77
36.38
32.50
38.66
40.29
36.15
36.70
34.53
33.86
33.18
31.66
32.11
30.00
31.32
28.80
30.80
28.01
30.56
27.57
30.60
27.43
30.91
27.56
31.50
27.92
32.36
28.49
33.50
29.24
34.91
30.15
36.60

18.39
19.57
18.48
19.26
18.56
18.94
18.64
18.63
18.72
18.31
18.80
18.00
18.88
17.69
18.96
17.37
19.04
17.06
19.12
16.74
18.39
19.57
18.48
19.26

NUMERO 2,470

DELTA

0.84
-0.16
0.81
-0.20
0.76
-0.25
0.71
-0.31
0.65
-0.37
0.58
-0.44
0.52
-0.50
0.45
-0.55
0.39
-0.60
0.37
-0.65
0.33
-0.68
0.29
-0.70
0.87
-0.11
0.85
-0.14
0.83
-0.17
0.80
-0.22
0.76
-0.26
0.71
-0.31
0.66
-0.37
0.61
-0.42
0.55
-0.48
0.49
-0.53
0.44
-0.58
0.41
-0.62
0.37
-0.65
0.33
-0.67

0.80
-0.21
0.74
-0.27
0.67
-0.34
0.59
-0.42
0.52
-0.50
0.44
-0.58
0.37
-0.67
0.30
-0.75
0.24
-0.83
0.19
-0.91
0.76
-0.26
0.71
-0.31

O0D0OO0OO0O0OO0OO0DO0O0O0O0O00D00O00O0000000000000000000000O00OO0O0OO0O0O0O0O0O0O0
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CONTRATOS

ABIERTOS
OPEN INTEREST
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20/06/2014 c N.O. o 8.68 -0.02 -0.23 18.56 0.66 0
20/06/2014 P 114.00 N.O. o 3.86 -0.01 -0.26 18.94 -0.36 0
20/06/2014 c 116.00 N.O. 5} 7.55 -0.02 -0.26 18.64 0.61 0
20/06/2014 P 116.00 N.O. s} 4.62 -0.01 -0.22 18.63 -0.41 0
20/06/2014 c 118.00 N.O. o 6.53 -0.02 -0.31 18.72 0.56 0
20/06/2014 P 118.00 N.O. o 5.48 -0.02 -0.36 18.31 -0.47 0
20/06/2014 c 120.00 N.O. o 5.62 -0.02 -0.35 18.80 0.50 0
20/06/2014 P 120.00 N.O. o 6.47 -0.01 -0.15 18.00 -0.53 0
20/06/2014 c 122.00 N.O. 5} 4.80 -0.03 -0.62 18.88 0.45 0
20/06/2014 P 122.00 N.O. s} 7.58 -0.01 -0.13 17.69 -0.59 0
20/06/2014 c 124.00 N.O. o 4.09 -0.02 -0.49 18.96 0.40 0
20/06/2014 P 124.00 N.O. o 8.81 -0.01 -0.11 17.37 -0.66 0
20/06/2014 c 126.00 N.O. o 3.46 -0.02 -0.57 19.04 0.36 0
20/06/2014 P 126.00 N.O. o 10.17 0.00 0.00 17.06 -0.72 0
20/06/2014 c 128.00 N.O. 5} 2.91 -0.02 -0.68 19.12 0.31 0
20/06/2014 P 128.00 N.O. s} 11.66 -0.01 -0.09 16.74 -0.79 0
19/09/2014 c 110.00 N.O. o 13.48 -0.02 -0.15 19.57 0.73 0
19/09/2014 P 110.00 N.O. o 3.19 -0.01 -0.31 18.39 -0.27 0
19/09/2014 c 112.00 N.O. o 12.09 -0.02 -0.17 19.26 0.70 0
19/09/2014 P 112.00 N.O. o 3.90 -0.01 -0.26 18.48 -0.31 0
19/09/2014 c 114.00 N.O. 5} 10.77 -0.02 -0.19 18.94 0.66 0
19/09/2014 P 114.00 N.O. s} 4.70 -0.01 -0.21 18.56 -0.36 0
19/09/2014 c 116.00 N.O. o 9.53 -0.02 -0.21 18.63 0.62 0
19/09/2014 P 116.00 N.O. o 5.60 -0.01 -0.18 18.64 -0.41 0
19/09/2014 c 118.00 N.O. o 8.36 -0.02 -0.24 18.31 0.58 0
19/09/2014 P 118.00 N.O. o 6.59 -0.01 -0.15 18.72 -0.45 0
19/09/2014 c 120.00 N.O. 5} 7.27 -0.01 -0.14 18.00 0.54 0
19/09/2014 P 120.00 N.O. s} 7.68 -0.01 -0.13 18.80 -0.50 0
19/09/2014 c 122.00 N.O. o 6.26 -0.01 -0.16 17.69 0.49 0
19/09/2014 P 122.00 N.O. o 8.86 -0.01 -0.11 18.88 -0.55 0
19/09/2014 c 124.00 N.O. o 5.33 -0.02 -0.37 17.37 0.45 0
19/09/2014 P 124.00 N.O. o 10.13 -0.01 -0.10 18.96 -0.59 0
19/09/2014 c 126.00 N.O. 5} 4.49 -0.01 -0.22 17.06 0.40 0
19/09/2014 P 126.00 N.O. s} 11.49 -0.01 -0.09 19.04 -0.64 0
19/09/2014 c 128.00 N.O. o 3.73 -0.02 -0.53 16.74 0.36 0
19/09/2014 P 128.00 N.O. o 12.93 -0.01 -0.08 19.12 -0.69 0
19/12/2014 c 110.00 N.O. o 15.24 -0.01 -0.07 19.57 0.73 0
19/12/2014 P 110.00 N.O. o 3.87 -0.01 -0.26 18.39 -0.28 0
19/12/2014 c 112.00 N.O. 5} 13.87 -0.01 -0.07 19.26 0.70 0
19/12/2014 P 112.00 N.O. s} 4.61 -0.01 -0.22 18.48 -0.32 0
19/12/2014 c 114.00 N.O. o 12.55 -0.02 -0.16 18.94 0.67 0
19/12/2014 P 114.00 N.O. o 5.44 -0.01 -0.18 18.56 -0.36 0
19/12/2014 c 116.00 N.O. o 11.30 -0.01 -0.09 18.63 0.64 0
19/12/2014 P 116.00 N.O. o 6.34 -0.01 -0.16 18.64 -0.40 0
19/12/2014 c 118.00 N.O. 5} 10.11 -0.01 -0.10 18.31 0.60 0
19/12/2014 P 118.00 N.O. s} 7.33 -0.01 -0.14 18.72 -0.44 0
19/12/2014 c 120.00 N.O. o 8.98 -0.01 -0.11 18.00 0.56 0
19/12/2014 P 120.00 N.O. o 8.41 -0.01 -0.12 18.80 -0.48 0
19/12/2014 c 122.00 N.O. o 7.92 -0.01 -0.13 17.69 0.53 0
19/12/2014 P 122.00 N.O. o 9.57 -0.01 -0.10 18.88 -0.52 0
19/12/2014 c 124.00 N.O. 5} 6.93 -0.01 -0.14 17.37 0.49 0
19/12/2014 P 124.00 N.O. s} 10.80 -0.01 -0.09 18.96 -0.57 0
19/12/2014 c 126.00 N.O. o 6.01 -0.01 -0.17 17.06 0.45 0
19/12/2014 P 126.00 N.O. s} 12.12 -0.01 -0.08 19.04 -0.61 0
19/12/2014 c 128.00 N.O. o 5.17 -0.01 -0.19 16.74 0.41 0
19/12/2014 P 128.00 N.O. o 13.51 -0.01 -0.07 19.12 -0.65 0
17/04/2015 c 110.00 N.O. 5} 19.63 -0.01 -0.05 24.57 0.71 0
17/04/2015 P 110.00 N.O. s} 6.84 -0.02 -0.29 23.39 -0.31 0
17/04/2015 c 112.00 N.O. o 18.35 -0.01 -0.05 24.26 0.69 0
17/04/2015 P 112.00 N.O. o 7.70 -0.01 -0.13 23.48 -0.34 0
17/04/2015 c 114.00 N.O. o 17.12 -0.01 -0.06 23.94 0.66 0
17/04/2015 P 114.00 N.O. o 8.61 -0.01 -0.12 23.56 -0.37 0
17/04/2015 c 116.00 N.O. 5} 15.92 -0.01 -0.06 23.63 0.64 0
17/04/2015 P 116.00 N.O. s} 9.58 -0.01 -0.10 23.64 -0.39 0
17/04/2015 c 118.00 N.O. o 14.77 -0.01 -0.07 23.31 0.62 0
17/04/2015 P 118.00 N.O. o 10.60 -0.02 -0.19 23.72 -0.42 0
17/04/2015 c 120.00 N.O. o 13.65 -0.01 -0.07 23.00 0.59 0
17/04/2015 P 120.00 N.O. o 11.69 -0.01 -0.09 23.80 -0.45 0
17/04/2015 c 122.00 N.O. 5} 12.58 -0.01 -0.08 22.69 0.57 0
17/04/2015 P 122.00 N.O. s} 12.82 -0.02 -0.16 23.88 -0.48 0
17/04/2015 c 124.00 N.O. o 11.56 -0.01 -0.09 22.37 0.54 0
17/04/2015 P 124.00 N.O. o 14.02 -0.01 -0.07 23.96 -0.51 0
17/04/2015 c 126.00 N.O. o 10.58 -0.01 -0.09 22.06 0.51 0
17/04/2015 P 126.00 N.O. o 15.26 -0.02 -0.13 24.04 -0.53 0
17/04/2015 c 128.00 N.O. 5} 9.64 -0.01 -0.10 21.74 0.49 0
17/04/2015 P 128.00 N.O. s} 16.56 -0.02 -0.12 24.12 -0.56 0

CALL o [o] [} o

PUT o o] o] o
SUBTOTAL o o o o

OPCIONES SOBRE ACCIONES 7 IPC INDEX TRACKING STOCK OPTIONS NAFTRAC ISHRS
VALOR SUBYACENTE / UNDERLYING 42.68 VAR. CHANGE: -0.61%
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21/03/2014 Cc N.O. o 7.98 -0.26 -3.16 18.04 0.99

21/03/2014 P 35.00 N.O. (9] 0.18 0.04 28.57 30.26 -0.06

21/03/2014 C 35.50 N.O. (0] 7.49 -0.26 -3.35 18.00 0.99 [}
21/03/2014 P 35.50 N.O. (0] 0.19 0.03 18.75 28.96 -0.06 0
21/03/2014 Cc 36.00 N.O. o 7.00 -0.26 -3.58 17.97 0.99 10
21/03/2014 P 36.00 N.O. (0] 0.20 0.03 17.65 27.72 -0.07 0
21/03/2014 Cc 36.50 N.O. o 6.51 -0.26 -3.84 17.92 0.98 0
21/03/2014 P 36.50 N.O. (9] 0.21 0.02 10.53 26.54 -0.08 0
21/03/2014 C 37.00 N.O. (0] 6.03 -0.26 -4.13 17.87 0.97 120
21/03/2014 P 37.00 N.O. (0] 0.23 0.02 9.52 25.42 -0.09 0
21/03/2014 Cc 37.50 N.O. o 5.56 -0.25 -4.30 17.82 0.96 0
21/03/2014 P 37.50 N.O. (0] 0.25 0.01 4.17 24.36 -0.10 0
21/03/2014 Cc 38.00 N.O. o 5.09 -0.25 -4.68 17.76 0.94 50
21/03/2014 P 38.00 N.O. (9] 0.28 0.01 3.70 23.36 -0.12 0
21/03/2014 C 38.50 N.O. (0] 4.64 -0.24 -4.92 17.70 0.92 [}
21/03/2014 P 38.50 N.O. (0] 0.32 0.01 3.23 22.42 -0.14 0
21/03/2014 Cc 39.00 N.O. o 4.19 -0.24 -5.42 17.63 0.89 324
21/03/2014 P 39.00 N.O. (0] 0.36 0.01 2.86 21.54 -0.16 10
21/03/2014 Cc 39.50 N.O. o 3.76 -0.23 -5.76 17.56 0.86 70
21/03/2014 P 39.50 N.O. (9] 0.42 0.02 5.00 20.72 -0.19 0
21/03/2014 C 40.00 N.O. (0] 3.35 -0.22 -6.16 17.48 0.83 420
21/03/2014 P 40.00 N.O. (0] 0.48 0.01 2.13 19.96 -0.22 50
21/03/2014 Cc 40.50 N.O. o 2.96 -0.21 -6.62 17.39 0.78 249
21/03/2014 P 40.50 N.O. (0] 0.57 0.02 3.64 19.26 -0.23 30
21/03/2014 Cc 41.00 N.O. o 2.59 -0.20 -7.17 17.30 0.74 489
21/03/2014 P 41.00 N.O. (9] 0.67 0.02 3.08 18.63 -0.28 110
21/03/2014 C 41.50 N.O. (0] 2.24 -0.20 -8.20 17.21 0.69 234
21/03/2014 P 41.50 N.O. (0] 0.79 0.03 3.95 18.05 -0.32 60
21/03/2014 Cc 42.00 N.O. o 1.92 -0.19 -9.00 17.11 0.63 171
21/03/2014 P 42.00 N.O. (0] 0.95 0.05 5.56 17.53 -0.38 3
21/03/2014 Cc 42.50 N.O. o 1.63 -0.18 -9.94 17.01 0.58 110
21/03/2014 P 42.50 N.O. (9] 1.13 0.07 6.60 17.08 -0.44 0
21/03/2014 C 43.00 N.O. (0] 1.36 -0.18 -11.69 16.90 0.52 135
21/03/2014 P 43.00 N.O. (0] 1.35 0.09 7.14 16.68 -0.50 3
21/03/2014 Cc 43.50 N.O. o 1.13 -0.17 -13.08 16.78 0.46 50
21/03/2014 P 43.50 N.O. (0] 1.60 0.12 8.11 16.34 -0.57 0
21/03/2014 Cc 44.00 N.O. o 0.92 -0.16 -14.81 16.66 0.40 0
21/03/2014 P 44.00 N.O. (9] 1.89 0.15 8.62 16.07 -0.63 0
21/03/2014 C 44.50 N.O. (0] 0.74 -0.16 -17.78 16.54 0.34 [}
21/03/2014 P 44.50 N.O. (0] 2.21 0.17 8.33 15.85 -0.70 0
21/03/2014 Cc 45.00 N.O. o 0.58 -0.15 -20.55 16.40 0.29 0
21/03/2014 P 45.00 N.O. (0] 2.58 0.21 8.86 15.70 -0.73 0
20/06/2014 Cc 35.00 N.O. o 8.30 -0.26 -3.04 9.39 1.00 0
20/06/2014 P 35.00 N.O. (9] 0.47 0.04 9.30 27.79 -0.11 0
20/06/2014 C 35.50 N.O. (0] 7.81 -0.26 -3.22 10.25 1.00 [}
20/06/2014 P 35.50 N.O. (0] 0.49 0.04 8.89 26.75 -0.12 0
20/06/2014 Cc 36.00 N.O. o 7.32 -0.27 -3.56 11.05 0.99 0
20/06/2014 P 36.00 N.O. (0] 0.51 0.04 8.51 25.76 -0.13 0
20/06/2014 Cc 36.50 N.O. o 6.84 -0.27 -3.80 11.79 0.98 0
20/06/2014 P 36.50 N.O. (9] 0.54 0.04 8.00 24.82 -0.14 0
20/06/2014 C 37.00 N.O. (0] 6.37 -0.26 -3.92 12.48 0.97 [}
20/06/2014 P 37.00 N.O. (0] 0.57 0.04 7.55 23.94 -0.15 0
20/06/2014 Cc 37.50 N.O. o 5.92 -0.25 -4.05 13.12 0.95 0
20/06/2014 P 37.50 N.O. (0] 0.61 0.04 7.02 23.11 -0.16 0
20/06/2014 Cc 38.00 N.O. o 5.48 -0.25 -4.36 13.70 0.93 0
20/06/2014 P 38.00 N.O. (9] 0.65 0.03 4.84 22.33 -0.18 0
20/06/2014 C 38.50 N.O. (0] 5.06 -0.23 -4.35 14.23 0.91 3
20/06/2014 P 38.50 N.O. (0] 0.71 0.03 4.41 21.61 -0.19 0
20/06/2014 Cc 39.00 N.O. o 4.66 -0.22 -4.51 14.70 0.88 50
20/06/2014 P 39.00 N.O. (0] 0.77 0.02 2.67 20.94 -0.21 3
20/06/2014 Cc 39.50 N.O. o 4.29 -0.19 -4.24 15.11 0.84 20
20/06/2014 P 39.50 N.O. (9] 0.85 0.02 2.41 20.33 -0.24 0
20/06/2014 C 40.00 N.O. (0] 3.93 -0.18 -4.38 15.47 0.81 139
20/06/2014 P 40.00 N.O. (0] 0.94 0.02 2.17 19.76 -0.26 1
20/06/2014 Cc 40.50 N.O. o 3.59 -0.16 -4.27 15.78 0.77 280
20/06/2014 P 40.50 N.O. (0] 1.05 0.03 2.94 19.25 -0.28 0
20/06/2014 Cc 41.00 N.O. o 3.27 -0.14 -4.11 16.03 0.70 300
20/06/2014 P 41.00 N.O. (9] 1.17 0.03 2.63 18.80 -0.31 1
20/06/2014 C 41.50 N.O. (0] 2.96 -0.12 -3.90 16.23 0.67 379
20/06/2014 P 41.50 N.O. (0] 1.32 0.04 3.13 18.39 -0.35 0
20/06/2014 Cc 42.00 N.O. o 2.67 -0.10 -3.61 16.37 0.64 349
20/06/2014 P 42.00 N.O. (0] 1.49 0.05 3.47 18.04 -0.39 3
20/06/2014 Cc 42.50 N.O. o 2.40 -0.08 -3.23 16.46 0.60 319
20/06/2014 P 42.50 N.O. (9] 1.68 0.06 3.70 17.75 -0.43 0
20/06/2014 C 43.00 N.O. (0] 2.14 -0.07 -3.17 16.49 0.56 303
20/06/2014 P 43.00 N.O. (0] 1.89 0.07 3.85 17.51 -0.47 1
20/06/2014 Cc 43.50 N.O. o 1.89 -0.06 -3.08 16.47 0.52 240
20/06/2014 P 43.50 N.O. (0] 2.14 0.10 4.90 17.32 -0.51 0
20/06/2014 Cc 44.00 N.O. o 1.66 -0.05 -2.92 16.39 0.48 63
20/06/2014 P 44.00 N.O. (9] 2.41 0.12 5.24 17.18 -0.56 1
20/06/2014 C 44.50 N.O. (0] 1.44 -0.04 -2.70 16.26 0.43 8
20/06/2014 P 44.50 N.O. (0] 2.70 0.14 5.47 17.10 -0.61 0
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20/06/2014 Cc N.O. o 1.24 . . 16.07 0.39 1
20/06/2014 P 45.00 N.O. (9] 3.03 . . 17.07 -0.62 0
19/09/2014 C 35.00 N.O. (0] 9.34 -0.24 -2.51 26.53 0.87 [}
19/09/2014 P 35.00 N.O. (0] 0.62 0.06 10.71 25.23 -0.12 0
19/09/2014 Cc 35.50 N.O. o 8.87 -0.23 -2.53 25.53 0.86 0
19/09/2014 P 35.50 N.O. (0] 0.65 0.05 8.33 24.51 -0.13 0
19/09/2014 Cc 36.00 N.O. o 8.40 -0.23 -2.67 24.60 0.85 0
19/09/2014 P 36.00 N.O. (9] 0.69 0.05 7.81 23.82 -0.14 0
19/09/2014 C 36.50 N.O. (0] 7.94 -0.23 -2.82 23.73 0.85 [}
19/09/2014 P 36.50 N.O. (0] 0.73 0.04 5.80 23.18 -0.15 0
19/09/2014 Cc 37.00 N.O. o 7.48 -0.23 -2.98 22.92 0.83 0
19/09/2014 P 37.00 N.O. (0] 0.78 0.03 4.00 22.58 -0.17 0
19/09/2014 Cc 37.50 N.O. o 7.04 -0.22 -3.03 22.18 0.82 0
19/09/2014 P 37.50 N.O. (9] 0.84 0.03 3.70 22.01 -0.18 0
19/09/2014 C 38.00 N.O. (0] 6.60 -0.21 -3.08 21.49 0.81 [}
19/09/2014 P 38.00 N.O. (0] 0.91 0.03 3.41 21.49 -0.20 0
19/09/2014 Cc 38.50 N.O. o 6.17 -0.21 -3.29 20.85 0.80 0
19/09/2014 P 38.50 N.O. (0] 0.99 0.03 3.13 21.01 -0.22 0
19/09/2014 Cc 39.00 N.O. o 5.75 -0.21 -3.52 20.27 0.78 0
19/09/2014 P 39.00 N.O. (9] 1.08 0.03 2.86 20.56 -0.24 0
19/09/2014 C 39.50 N.O. (0] 5.35 -0.20 -3.60 19.74 0.76 [}
19/09/2014 P 39.50 N.O. (0] 1.18 0.03 2.61 20.16 -0.26 0
19/09/2014 Cc 40.00 N.O. o 4.95 -0.20 -3.88 19.25 0.74 0
19/09/2014 P 40.00 N.O. (0] 1.29 0.03 2.38 19.80 -0.28 0
19/09/2014 Cc 40.50 N.O. o 4.57 -0.19 -3.99 18.82 0.72 0
19/09/2014 P 40.50 N.O. (9] 1.42 0.03 2.16 19.47 -0.30 0
19/09/2014 C 41.00 N.O. (0] 4.21 -0.19 -4.32 18.43 0.70 [}
19/09/2014 P 41.00 N.O. (0] 1.57 0.05 3.29 19.19 -0.33 0
19/09/2014 Cc 41.50 N.O. o 3.86 -0.18 -4.46 18.08 0.67 0
19/09/2014 P 41.50 N.O. (0] 1.74 0.07 4.19 18.95 -0.36 0
19/09/2014 Cc 42.00 N.O. o 3.53 -0.18 -4.85 17.78 0.64 0
19/09/2014 P 42.00 N.O. (9] 1.92 0.08 4.35 18.74 -0.39 0
19/09/2014 C 42.50 N.O. (0] 3.21 -0.18 -5.31 17.52 0.61 [}
19/09/2014 P 42.50 N.O. (0] 2.13 0.11 5.45 18.58 -0.42 0
19/09/2014 Cc 43.00 N.O. o 2.92 -0.18 -5.81 17.29 0.58 0
19/09/2014 P 43.00 N.O. (0] 2.35 0.13 5.86 18.46 -0.45 0
19/09/2014 Cc 43.50 N.O. o 2.64 -0.18 -6.38 17.11 0.55 0
19/09/2014 P 43.50 N.O. (9] 2.60 0.16 6.56 18.38 -0.49 0
19/09/2014 C 44.00 N.O. (0] 2.39 -0.18 -7.00 16.96 0.52 [}
19/09/2014 P 44.00 N.O. (0] 2.87 0.19 7.09 18.33 -0.52 0
19/09/2014 Cc 44.50 N.O. o 2.16 -0.17 -7.30 16.85 0.49 0
19/09/2014 P 44.50 N.O. (0] 3.16 0.23 7.85 18.33 -0.56 0
19/09/2014 Cc 45.00 N.O. o 1.94 -0.18 -8.49 16.77 0.46 0
19/09/2014 P 45.00 N.O. (9] 3.47 0.26 8.10 18.37 -0.57 0
19/12/2014 C 35.00 N.O. (0] 9.97 -0.24 -2.35 26.61 0.85 [}
19/12/2014 P 35.00 N.O. (0] 0.83 0.03 3.75 24.72 -0.14 0
19/12/2014 Cc 35.50 N.O. o 9.50 -0.23 -2.36 25.60 0.84 0
19/12/2014 P 35.50 N.O. (0] 0.88 0.03 3.53 24.17 -0.15 0
19/12/2014 Cc 36.00 N.O. o 9.03 -0.22 -2.38 24.66 0.84 0
19/12/2014 P 36.00 N.O. (9] 0.93 0.04 4.49 23.65 -0.16 0
19/12/2014 C 36.50 N.O. (0] 8.57 -0.22 -2.50 23.79 0.83 [}
19/12/2014 P 36.50 N.O. (0] 0.99 0.04 4.21 23.14 -0.17 0
19/12/2014 Cc 37.00 N.O. o 8.11 -0.22 -2.64 22.98 0.82 0
19/12/2014 P 37.00 N.O. (0] 1.06 0.05 4.95 22.66 -0.19 0
19/12/2014 Cc 37.50 N.O. o 7.67 -0.21 -2.66 22.24 0.81 0
19/12/2014 P 37.50 N.O. (9] 1.13 0.05 4.63 22.21 -0.20 0
19/12/2014 C 38.00 N.O. (0] 7.24 -0.20 -2.69 21.55 0.80 [}
19/12/2014 P 38.00 N.O. (0] 1.22 0.06 5.17 21.77 -0.22 0
19/12/2014 Cc 38.50 N.O. o 6.81 -0.20 -2.85 20.92 0.79 0
19/12/2014 P 38.50 N.O. (0] 1.30 0.05 4.00 21.36 -0.23 0
19/12/2014 Cc 39.00 N.O. o 6.39 -0.20 -3.03 20.35 0.77 0
19/12/2014 P 39.00 N.O. (9] 1.40 0.05 3.70 20.97 -0.25 0
19/12/2014 C 39.50 N.O. (0] 5.99 -0.19 -3.07 19.83 0.75 [}
19/12/2014 P 39.50 N.O. (0] 1.51 0.06 4.14 20.60 -0.27 0
19/12/2014 Cc 40.00 N.O. o 5.60 -0.18 -3.11 19.36 0.74 0
19/12/2014 P 40.00 N.O. (0] 1.63 0.06 3.82 20.25 -0.29 0
19/12/2014 Cc 40.50 N.O. o 5.22 -0.18 -3.33 18.94 0.72 0
19/12/2014 P 40.50 N.O. (9] 1.77 0.07 4.12 19.93 -0.31 0
19/12/2014 C 41.00 N.O. (0] 4.86 -0.18 -3.57 18.57 0.70 [}
19/12/2014 P 41.00 N.O. (0] 1.91 0.07 3.80 19.63 -0.33 0
19/12/2014 Cc 41.50 N.O. o 4.51 -0.17 -3.63 18.24 0.68 0
19/12/2014 P 41.50 N.O. (0] 2.07 0.07 3.50 19.35 -0.36 [0}
19/12/2014 Cc 42.00 N.O. o 4.18 -0.17 -3.91 17.96 0.65 0
19/12/2014 P 42.00 N.O. (9] 2.25 0.08 3.69 19.09 -0.38 0
19/12/2014 C 42.50 N.O. (0] 3.87 -0.16 -3.97 17.73 0.63 [}
19/12/2014 P 42.50 N.O. (0] 2.44 0.09 3.83 18.86 -0.41 0
19/12/2014 Cc 43.00 N.O. o 3.57 -0.16 -4.29 17.53 0.60 0
19/12/2014 P 43.00 N.O. (0] 2.65 0.09 3.52 18.65 -0.44 0
19/12/2014 Cc 43.50 N.O. o 3.30 -0.16 -4.62 17.37 0.58 0
19/12/2014 P 43.50 N.O. (9] 2.87 0.10 3.61 18.46 -0.47 0
19/12/2014 C 44.00 N.O. (0] 3.04 -0.16 -5.00 17.26 0.55 [}
19/12/2014 P 44.00 N.O. (0] 3.12 0.11 3.65 18.29 -0.50 0
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19/12/2014 Cc N.O. o . . 0.52 0
19/12/2014 P 44.50 N.O. (9] 0.12 3.68 18.15 -0.53 0
19/12/2014 C 45.00 N.O. (0] -0.15 -5.49 17.13 0.50 [}
19/12/2014 P 45.00 N.O. (0] 0.13 3.68 18.03 -0.56 0
17/04/2015 Cc 35.00 N.O. o -0.25 -2.21 29.16 0.82 0
17/04/2015 P 35.00 N.O. (0] 0.04 4.04 23.96 -0.15 0
17/04/2015 Cc 35.50 N.O. o -0.24 -2.23 27.71 0.82 0
17/04/2015 P 35.50 N.O. (9] 0.05 4.76 23.55 -0.16 0
17/04/2015 C 36.00 N.O. (0] -0.23 -2.24 26.38 0.81 [}
17/04/2015 P 36.00 N.O. (0] 0.04 3.57 23.14 -0.17 0
17/04/2015 Cc 36.50 N.O. o -0.22 -2.26 25.15 0.81 0
17/04/2015 P 36.50 N.O. (0] 0.05 4.20 22.75 -0.19 0
17/04/2015 Cc 37.00 N.O. o -0.21 -2.27 24.02 0.80 0
17/04/2015 P 37.00 N.O. (9] 0.05 3.94 22.37 -0.20 0
17/04/2015 C 37.50 N.O. (0] -0.20 -2.29 23.00 0.80 [}
17/04/2015 P 37.50 N.O. (0] 0.04 2.94 22.01 -0.21 0
17/04/2015 Cc 38.00 N.O. o -0.19 -2.29 22.07 0.79 0
17/04/2015 P 38.00 N.O. (0] 0.05 3.45 21.66 -0.23 0
17/04/2015 Cc 38.50 N.O. o -0.18 -2.30 21.24 0.78 0
17/04/2015 P 38.50 N.O. (9] 0.05 3.23 21.32 -0.24 0
17/04/2015 C 39.00 N.O. (0] -0.18 -2.44 20.49 0.77 [}
17/04/2015 P 39.00 N.O. (0] 0.06 3.64 20.99 -0.26 0
17/04/2015 Cc 39.50 N.O. o -0.17 -2.45 19.83 0.75 0
17/04/2015 P 39.50 N.O. (0] 0.05 2.82 20.68 -0.28 0
17/04/2015 Cc 40.00 N.O. o -0.16 -2.45 19.26 0.74 0
17/04/2015 P 40.00 N.O. (9] 0.06 3.17 20.39 -0.29 0
17/04/2015 C 40.50 N.O. (0] -0.16 -2.61 18.76 0.73 [}
17/04/2015 P 40.50 N.O. (0] 0.06 2.96 20.10 -0.31 0
17/04/2015 Cc 41.00 N.O. o -0.15 -2.61 18.35 0.71 0
17/04/2015 P 41.00 N.O. (0] 0.07 3.23 19.83 -0.33 0
17/04/2015 Cc 41.50 N.O. o -0.15 -2.78 18.00 0.69 0
17/04/2015 P 41.50 N.O. (9] 0.07 3.00 19.57 -0.35 0
17/04/2015 C 42.00 N.O. (0] -0.15 -2.96 17.73 0.67 [}
17/04/2015 P 42.00 N.O. (0] 0.08 3.21 19.32 -0.38 0
17/04/2015 Cc 42.50 N.O. o -0.14 -2.95 17.53 0.65 0
17/04/2015 P 42.50 N.O. (0] 0.09 3.37 19.09 -0.40 0
17/04/2015 Cc 43.00 N.O. o -0.14 -3.15 17.39 0.63 0
17/04/2015 P 43.00 N.O. (9] 0.10 3.50 18.87 -0.43 0
17/04/2015 C 43.50 N.O. (0] -0.14 -3.35 17.32 0.60 [}
17/04/2015 P 43.50 N.O. (0] 0.10 3.26 18.67 -0.45 0
17/04/2015 Cc 44.00 N.O. o -0.15 -3.81 17.31 0.58 0
17/04/2015 P 44.00 N.O. (0] 0.11 3.34 18.48 -0.48 0
17/04/2015 Cc 44.50 N.O. o -0.15 -4.03 17.37 0.56 0
17/04/2015 P 44.50 N.O. (9] 0.13 3.69 18.30 -0.51 0
17/04/2015 C 45.00 N.O. (0] -0.16 -4.55 17.48 0.54 [}
17/04/2015 P 45.00 N.O. (0] 0.14 3.71 18.13 -0.54 0
CALL (o} [0} [0} 4,986
PUT [0} o} [0} 276
SUBTOTAL o [o] [o] 5,262
OPCIONES SOBRE ACCIONES 7/ INDIVIDUAL EQUITY OPTIONS TLEVISA CPO
VALOR SUBYACENTE / UNDERLYING 78.70 VAR. CHANGE: 0.22%
21/03/2014 Cc 52.00 N.O. N.O. o 27.14 0.17 0.63 31.43 1.00 0
21/03/2014 P 52.00 N.O. N.O. (9] 0.06 0.00 0.00 41.28 -0.01 0
21/03/2014 C 54.00 N.O. N.O. (0] 25.16 0.16 0.64 31.11 1.00 [}
21/03/2014 P 54.00 N.O. N.O. (0] 0.08 0.00 0.00 39.28 -0.01 0
21/03/2014 Cc 56.00 N.O. N.O. o 23.19 0.16 0.69 30.76 0.99 0
21/03/2014 P 56.00 N.O. N.O. (0] 0.10 0.00 0.00 37.41 -0.02 0
21/03/2014 Cc 58.00 N.O. N.O. o 21.23 0.16 0.76 30.36 0.99 0
21/03/2014 P 58.00 N.O. N.O. (9] 0.13 0.00 0.00 35.67 -0.02 0
21/03/2014 C 60.00 N.O. N.O. (0] 19.28 0.16 0.84 29.94 0.98 [}
21/03/2014 P 60.00 N.O. N.O. (0] 0.18 0.00 0.00 34.06 -0.03 0
21/03/2014 Cc 62.00 N.O. N.O. o 17.35 0.15 0.87 29.48 0.97 0
21/03/2014 P 62.00 N.O. N.O. (0] 0.24 0.00 0.00 32.59 -0.05 [0}
21/03/2014 Cc 64.00 N.O. N.O. o 15.46 0.15 0.98 29.00 0.95 0
21/03/2014 P 64.00 N.O. N.O. (9] 0.33 0.00 0.00 31.26 -0.07 0
21/03/2014 C 66.00 N.O. N.O. (0] 13.61 0.14 1.04 28.49 0.93 [}
21/03/2014 P 66.00 N.O. N.O. (0] 0.45 -0.01 -2.17 30.05 -0.09 0
21/03/2014 Cc 68.00 N.O. N.O. o 11.82 0.13 1.11 27.97 0.89 0
21/03/2014 P 68.00 N.O. N.O. (0] 0.63 -0.02 -3.08 28.98 -0.11 0
21/03/2014 Cc 70.00 N.O. N.O. o 10.10 0.12 1.20 27.42 0.85 0
21/03/2014 P 70.00 N.O. N.O. (9] 0.89 -0.02 -2.20 28.04 -0.15 0
21/03/2014 C 72.00 N.O. N.O. (0] 8.48 0.10 1.19 26.86 0.80 [}
21/03/2014 P 72.00 N.O. N.O. (0] 1.24 -0.04 -3.12 27.24 -0.21 0
21/03/2014 Cc 74.00 N.O. N.O. o 6.97 0.09 1.31 26.28 0.74 0
21/03/2014 P 74.00 N.O. N.O. (0] 1.71 -0.06 -3.39 26.57 -0.27 0
21/03/2014 Cc 76.00 N.O. N.O. o 5.60 0.08 1.45 25.69 0.66 0
21/03/2014 P 76.00 N.O. N.O. (9] 2.34 -0.08 -3.31 26.03 -0.34 0
21/03/2014 C 78.00 N.O. N.O. (0] 4.37 0.06 1.39 25.09 0.58 [}
21/03/2014 P 78.00 N.O. N.O. (0] 3.14 -0.10 -3.09 25.63 -0.43 0
21/03/2014 Cc 80.00 N.O. N.O. o 3.30 0.04 1.23 24.48 0.49 0
21/03/2014 P 80.00 N.O. N.O. (0] 4.13 -0.12 -2.82 25.36 -0.52 0
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21/03/2014 Cc N.O. o 2.40 0.02 0.84 23.85 0.40 0
21/03/2014 P 82.00 N.O. (9] 5.31 -0.15 -2.75 25.22 -0.61 0
21/03/2014 C 84.00 N.O. (0] 1.68 0.02 1.20 23.22 0.32 [}
21/03/2014 P 84.00 N.O. (0] 6.68 -0.16 -2.34 25.21 -0.66 0
21/03/2014 Cc 86.00 N.O. o 1.12 0.01 0.90 22.58 0.24 0
21/03/2014 P 86.00 N.O. (0] 8.20 -0.18 -2.15 25.34 -0.72 0
20/06/2014 Cc 52.00 N.O. o 27.64 0.17 0.62 24.41 1.00 0
20/06/2014 P 52.00 N.O. (9] 0.32 -0.01 -3.03 37.77 -0.04 0
20/06/2014 C 54.00 N.O. (0] 25.69 0.16 0.63 24.58 0.99 [}
20/06/2014 P 54.00 N.O. (0] 0.37 -0.02 -5.13 36.07 -0.04 0
20/06/2014 Cc 56.00 N.O. o 23.76 0.16 0.68 24.73 0.99 0
20/06/2014 P 56.00 N.O. (0] 0.44 -0.02 -4.35 34.50 -0.05 0
20/06/2014 Cc 58.00 N.O. o 21.85 0.15 0.69 24.84 0.98 0
20/06/2014 P 58.00 N.O. (9] 0.53 -0.01 -1.85 33.05 -0.06 0
20/06/2014 C 60.00 N.O. (0] 19.98 0.14 0.71 24.93 0.97 [}
20/06/2014 P 60.00 N.O. (0] 0.63 -0.02 -3.08 31.73 -0.07 0
20/06/2014 Cc 62.00 N.O. o 18.14 0.12 0.67 24.98 0.94 0
20/06/2014 P 62.00 N.O. (0] 0.77 -0.03 -3.75 30.53 -0.09 [0}
20/06/2014 Cc 64.00 N.O. o 16.37 0.12 0.74 25.01 0.92 0
20/06/2014 P 64.00 N.O. (9] 0.96 -0.02 -2.04 29.46 -0.12 0
20/06/2014 C 66.00 N.O. (0] 14.65 0.10 0.69 25.01 0.89 [}
20/06/2014 P 66.00 N.O. (0] 1.19 -0.03 -2.46 28.51 -0.14 0
20/06/2014 Cc 68.00 N.O. o 13.02 0.08 0.62 24.99 0.85 0
20/06/2014 P 68.00 N.O. (0] 1.49 -0.03 -1.97 27.69 -0.17 0
20/06/2014 Cc 70.00 N.O. o 11.47 0.07 0.61 24.93 0.81 0
20/06/2014 P 70.00 N.O. (9] 1.87 -0.04 -2.09 26.99 -0.21 0
20/06/2014 C 72.00 N.O. (0] 10.02 0.06 0.60 24.85 0.76 [}
20/06/2014 P 72.00 N.O. (0] 2.35 -0.04 -1.67 26.41 -0.26 0
20/06/2014 Cc 74.00 N.O. o 8.66 0.03 0.35 24.74 0.71 0
20/06/2014 P 74.00 N.O. (0] 2.94 -0.05 -1.67 25.96 -0.31 0
20/06/2014 Cc 76.00 N.O. o 7.42 0.03 0.41 24.60 0.65 0
20/06/2014 P 76.00 N.O. (9] 3.66 -0.06 -1.61 25.64 -0.36 0
20/06/2014 C 78.00 N.O. (0] 6.28 0.02 0.32 24.43 0.60 [}
20/06/2014 P 78.00 N.O. (0] 4.52 -0.07 -1.53 25.43 -0.42 0
20/06/2014 Cc 80.00 N.O. o 5.26 0.02 0.38 24.23 0.54 0
20/06/2014 P 80.00 N.O. (0] 5.53 -0.08 -1.43 25.36 -0.48 0
20/06/2014 Cc 82.00 N.O. o 4.34 0.01 0.23 24.01 0.48 0
20/06/2014 P 82.00 N.O. (9] 6.68 -0.09 -1.33 25.40 -0.55 0
20/06/2014 C 84.00 N.O. (0] 3.54 0.02 0.57 23.75 0.42 [}
20/06/2014 P 84.00 N.O. (0] 7.97 -0.10 -1.24 25.57 -0.59 0
20/06/2014 Cc 86.00 N.O. o 2.83 0.01 0.35 23.47 0.36 0
20/06/2014 P 86.00 N.O. (0] 9.39 -0.12 -1.26 25.87 -0.64 0
19/09/2014 Cc 52.00 N.O. o 28.34 0.15 0.53 28.95 0.97 0
19/09/2014 P 52.00 N.O. (9] 0.04 0.00 0.00 22.47 -0.01 0
19/09/2014 C 54.00 N.O. (0] 26.47 0.15 0.57 28.48 0.96 [}
19/09/2014 P 54.00 N.O. (0] 0.09 0.00 0.00 23.24 -0.02 0
19/09/2014 Cc 56.00 N.O. o 24.63 0.15 0.61 28.05 0.95 0
19/09/2014 P 56.00 N.O. (0] 0.18 -0.01 -5.26 23.89 -0.03 0
19/09/2014 Cc 58.00 N.O. o 22.83 0.16 0.71 27.64 0.94 0
19/09/2014 P 58.00 N.O. (9] 0.32 0.00 0.00 24.42 -0.04 0
19/09/2014 C 60.00 N.O. (0] 21.06 0.16 0.77 27.25 0.92 [}
19/09/2014 P 60.00 N.O. (0] 0.51 -0.01 -1.92 24.85 -0.06 0
19/09/2014 Cc 62.00 N.O. o 19.33 0.16 0.83 26.88 0.90 0
19/09/2014 P 62.00 N.O. (0] 0.76 -0.01 -1.30 25.18 -0.09 0
19/09/2014 Cc 64.00 N.O. o 17.65 0.15 0.86 26.54 0.88 0
19/09/2014 P 64.00 N.O. (9] 1.08 -0.01 -0.92 25.43 -0.12 0
19/09/2014 C 66.00 N.O. (0] 16.03 0.15 0.94 26.21 0.85 [}
19/09/2014 P 66.00 N.O. (0] 1.47 -0.02 -1.34 25.61 -0.15 0
19/09/2014 Cc 68.00 N.O. o 14.48 0.14 0.98 25.90 0.82 0
19/09/2014 P 68.00 N.O. (0] 1.94 -0.02 -1.02 25.71 -0.19 0
19/09/2014 Cc 70.00 N.O. o 13.00 0.13 1.01 25.61 0.78 0
19/09/2014 P 70.00 N.O. (9] 2.48 -0.03 -1.20 25.75 -0.23 0
19/09/2014 C 72.00 N.O. (0] 11.60 0.12 1.05 25.33 0.74 [}
19/09/2014 P 72.00 N.O. (0] 3.11 -0.03 -0.96 25.73 -0.27 0
19/09/2014 Cc 74.00 N.O. o 10.28 0.11 1.08 25.06 0.70 0
19/09/2014 P 74.00 N.O. (0] 3.81 -0.04 -1.04 25.65 -0.31 0
19/09/2014 Cc 76.00 N.O. o 9.06 0.10 1.12 24.81 0.66 0
19/09/2014 P 76.00 N.O. (9] 4.60 -0.05 -1.08 25.52 -0.36 0
19/09/2014 C 78.00 N.O. (0] 7.92 0.07 0.89 24.57 0.61 [}
19/09/2014 P 78.00 N.O. (0] 5.48 -0.05 -0.90 25.35 -0.41 0
19/09/2014 Cc 80.00 N.O. o 6.88 0.05 0.73 24.34 0.56 0
19/09/2014 P 80.00 N.O. (0] 6.44 -0.06 -0.92 25.14 -0.46 0
19/09/2014 Cc 82.00 N.O. o 5.93 0.03 0.51 24.12 0.51 0
19/09/2014 P 82.00 N.O. (9] 7.49 -0.06 -0.79 24.89 -0.52 0
19/09/2014 C 84.00 N.O. (0] 5.08 0.01 0.20 23.91 0.47 [}
19/09/2014 P 84.00 N.O. (0] 8.63 -0.07 -0.80 24.60 -0.56 0
19/09/2014 Cc 86.00 N.O. o 4.31 -0.02 -0.46 23.72 0.42 0
19/09/2014 P 86.00 N.O. (0] 9.86 -0.08 -0.80 24.27 -0.60 0
19/12/2014 Cc 52.00 N.O. o 29.06 0.14 0.48 29.00 0.96 0
19/12/2014 P 52.00 N.O. (9] 0.11 0.00 0.00 22.56 -0.02 0
19/12/2014 C 54.00 N.O. (0] 27.26 0.15 0.55 28.51 0.95 [}
19/12/2014 P 54.00 N.O. (0] 0.21 0.00 0.00 23.28 -0.03 0
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19/12/2014 c N.O. o 25.48 0.15 0.59 28.05 0.93 0
19/12/2014 P 56.00 N.O. o 0.35 -0.01 -2.78 23.88 -0.04 0
19/12/2014 c 58.00 N.O. 5} 23.74 0.15 0.64 27.63 0.92 0
19/12/2014 P 58.00 N.O. s} 0.56 0.00 0.00 24.38 -0.06 0
19/12/2014 c 60.00 N.O. o 22.04 0.16 0.73 27.23 0.90 0
19/12/2014 P 60.00 N.O. o 0.82 0.00 0.00 24.79 -0.08 0
19/12/2014 c 62.00 N.O. o 20.38 0.16 0.79 26.86 0.88 0
19/12/2014 P 62.00 N.O. o 1.14 -0.01 -0.87 25.10 -0.11 0
19/12/2014 c 64.00 N.O. 5} 18.77 0.15 0.81 26.51 0.86 0
19/12/2014 P 64.00 N.O. s} 1.53 -0.02 -1.29 25.34 -0.14 0
19/12/2014 c 66.00 N.O. o 17.22 0.15 0.88 26.19 0.83 0
19/12/2014 P 66.00 N.O. o 1.99 -0.02 -1.00 25.51 -0.17 0
19/12/2014 c 68.00 N.O. o 15.73 0.15 0.96 25.89 0.80 0
19/12/2014 P 68.00 N.O. o 2.52 -0.03 -1.18 25.61 -0.21 0
19/12/2014 c 70.00 N.O. 5} 14.31 0.14 0.99 25.60 0.77 0
19/12/2014 P 70.00 N.O. s} 3.12 -0.03 -0.95 25.65 -0.24 0
19/12/2014 c 72.00 N.O. o 12.96 0.13 1.01 25.34 0.74 0
19/12/2014 P 72.00 N.O. o 3.79 -0.03 -0.79 25.64 -0.28 0
19/12/2014 c 74.00 N.O. o 11.68 0.12 1.04 25.09 0.70 0
19/12/2014 P 74.00 N.O. o 4.53 -0.04 -0.88 25.58 -0.32 0
19/12/2014 c 76.00 N.O. 5} 10.48 0.10 0.96 24.86 0.66 0
19/12/2014 P 76.00 N.O. s} 5.34 -0.04 -0.74 25.47 -0.36 0
19/12/2014 c 78.00 N.O. o 9.36 0.08 0.86 24.64 0.62 0
19/12/2014 P 78.00 N.O. o 6.22 -0.05 -0.80 25.32 -0.40 0
19/12/2014 c 80.00 N.O. o 8.31 0.05 0.61 24.43 0.58 0
19/12/2014 P 80.00 N.O. o 7.18 -0.05 -0.69 25.12 -0.45 0
19/12/2014 c 82.00 N.O. 5} 7.36 0.03 0.41 24.24 0.54 0
19/12/2014 P 82.00 N.O. s} 8.21 -0.06 -0.73 24.90 -0.49 0
19/12/2014 c 84.00 N.O. o 6.48 0.00 0.00 24.06 0.50 0
19/12/2014 P 84.00 N.O. o 9.32 -0.06 -0.64 24.63 -0.53 0
19/12/2014 c 86.00 N.O. o 5.68 -0.02 -0.35 23.89 0.46 0
19/12/2014 P 86.00 N.O. o 10.51 -0.06 -0.57 24.34 -0.57 0
17/04/2015 c 52.00 N.O. 5} 31.11 0.12 0.39 37.16 0.90 0
17/04/2015 P 52.00 N.O. s} 0.53 0.00 0.00 26.80 -0.05 0
17/04/2015 c 54.00 N.O. o 29.27 0.13 0.45 35.23 0.90 0
17/04/2015 P 54.00 N.O. o 0.70 0.00 0.00 26.65 -0.06 0
17/04/2015 c 56.00 N.O. o 27.47 0.15 0.55 33.52 0.89 0
17/04/2015 P 56.00 N.O. o 0.91 0.00 0.00 26.50 -0.07 0
17/04/2015 c 58.00 N.O. 5} 25.69 0.15 0.59 32.00 0.88 0
17/04/2015 P 58.00 N.O. s} 1.15 -0.01 -0.86 26.36 -0.09 0
17/04/2015 c 60.00 N.O. o 23.96 0.16 0.67 30.67 0.87 0
17/04/2015 P 60.00 N.O. o 1.45 -0.01 -0.68 26.23 -0.11 0
17/04/2015 c 62.00 N.O. o 22.27 0.17 0.77 29.50 0.85 0
17/04/2015 P 62.00 N.O. o 1.81 -0.01 -0.55 26.10 -0.14 0
17/04/2015 c 64.00 N.O. 5} 20.63 0.17 0.83 28.47 0.83 0
17/04/2015 P 64.00 N.O. s} 2.21 -0.02 -0.90 25.97 -0.16 0
17/04/2015 c 66.00 N.O. o 19.04 0.17 0.90 27.59 0.81 0
17/04/2015 P 66.00 N.O. o 2.68 -0.03 -1.11 25.85 -0.19 0
17/04/2015 c 68.00 N.O. o 17.52 0.17 0.98 26.83 0.79 0
17/04/2015 P 68.00 N.O. o 3.22 -0.03 -0.92 25.74 -0.22 0
17/04/2015 c 70.00 N.O. 5} 16.06 0.17 1.07 26.19 0.76 0
17/04/2015 P 70.00 N.O. s} 3.82 -0.04 -1.04 25.63 -0.25 0
17/04/2015 c 72.00 N.O. o 14.68 0.16 1.10 25.65 0.74 0
17/04/2015 P 72.00 N.O. o 4.50 -0.05 -1.10 25.52 -0.28 0
17/04/2015 c 74.00 N.O. o 13.38 0.15 1.13 25.22 0.71 0
17/04/2015 P 74.00 N.O. o 5.25 -0.06 -1.13 25.42 -0.32 0
17/04/2015 c 76.00 N.O. 5} 12.16 0.13 1.08 24.87 0.67 0
17/04/2015 P 76.00 N.O. s} 6.07 -0.08 -1.30 25.33 -0.35 0
17/04/2015 c 78.00 N.O. o 11.03 0.11 1.01 24.61 0.64 0
17/04/2015 P 78.00 N.O. o 6.98 -0.09 -1.27 25.24 -0.39 0
17/04/2015 c 80.00 N.O. o 9.99 0.09 0.91 24.42 0.60 0
17/04/2015 P 80.00 N.O. o 7.96 -0.10 -1.24 25.16 -0.43 0
17/04/2015 c 82.00 N.O. 5} 9.05 0.07 0.78 24.31 0.57 0
17/04/2015 P 82.00 N.O. s} 9.02 -0.12 -1.31 25.08 -0.47 0
17/04/2015 c 84.00 N.O. o 8.19 0.04 0.49 24.27 0.53 0
17/04/2015 P 84.00 N.O. o 10.16 -0.13 -1.26 25.01 -0.51 0
17/04/2015 c 86.00 N.O. o 7.42 0.01 0.13 24.29 0.50 0
17/04/2015 P 86.00 N.O. o 11.37 -0.15 -1.30 24.95 -0.54 0

CALL o} [¢ (¢} o

PUT o o] o o
SUBTOTAL o o o o

OPCIONES SOBRE ACCIONES 7/ INDIVIDUAL EQUITY OPTIONS WALMEX V.
VALOR SUBYACENTE / UNDERLYING 34.26 VAR. CHANGE: 0.47%

21/03/2014 c 28.00 N.O. N.O. o 6.59 0.16 2.49 28.38 0.95 0
21/03/2014 P 28.00 N.O. N.O. o 0.17 -0.01 -5.56 32.15 -0.07 0
21/03/2014 c 29.00 N.O. N.O. o 5.65 0.15 2.73 26.94 0.93 0
21/03/2014 P 29.00 N.O. N.O. o 0.23 -0.01 -4.17 30.01 -0.09 0
21/03/2014 c 30.00 N.O. N.O. 5} 4.74 0.13 2.82 25.77 0.89 0
21/03/2014 P 30.00 N.O. N.O. s} 0.31 -0.02 -6.06 28.22 -0.13 0
21/03/2014 c 31.00 N.O. N.O. o 3.87 0.11 2.93 24.85 0.84 0
21/03/2014 P 31.00 N.O. N.O. o 0.44 -0.03 -6.38 26.76 -0.18 0
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21/03/2014 Cc N.O. o 3.08 0.08 2.67 24.15 0.76 0
21/03/2014 P 32.00 N.O. (9] 0.63 -0.04 -5.97 25.65 -0.25 0
21/03/2014 C 33.00 N.O. (0] 2.37 0.05 2.16 23.66 0.68 [}
21/03/2014 P 33.00 N.O. (0] 0.92 -0.04 -4.17 24.89 -0.33 0
21/03/2014 Cc 34.00 N.O. o 1.77 0.03 1.72 23.35 0.58 0
21/03/2014 P 34.00 N.O. (0] 1.32 -0.03 -2.22 24.47 -0.43 200
21/03/2014 Cc 35.00 N.O. o 1.28 0.00 0.00 23.22 0.47 0
21/03/2014 P 35.00 N.O. (9] 1.84 -0.02 -1.08 24.39 -0.54 0
21/03/2014 C 36.00 N.O. (0] 0.90 -0.01 -1.10 23.25 0.37 [}
21/03/2014 P 36.00 N.O. (0] 2.48 -0.01 -0.40 24.66 -0.63 0
21/03/2014 Cc 37.00 N.O. o 0.63 -0.01 -1.56 23.42 0.27 0
21/03/2014 P 37.00 N.O. (0] 3.23 0.00 0.00 25.27 -0.73 0
21/03/2014 Cc 38.00 N.O. o 0.43 -0.02 -4.44 23.72 0.20 0
21/03/2014 P 38.00 N.O. (9] 4.06 -0.01 -0.25 26.23 -0.80 0
21/03/2014 C 39.00 N.O. (0] 0.30 -0.01 -3.23 24.15 0.14 [}
21/03/2014 P 39.00 N.O. (0] 4.96 -0.01 -0.20 27.53 -0.86 0
21/03/2014 Cc 40.00 N.O. o 0.21 -0.01 -4.55 24.69 0.14 0
21/03/2014 P 40.00 N.O. (0] 5.90 -0.02 -0.34 29.17 -0.89 0
21/03/2014 Cc 41.00 N.O. o 0.15 0.00 0.00 25.33 0.09 0
21/03/2014 P 41.00 N.O. (9] 6.86 -0.04 -0.58 31.16 -0.89 0
21/03/2014 C 42.00 N.O. (0] 0.11 0.00 0.00 26.07 0.06 [}
21/03/2014 P 42.00 N.O. (0] 7.85 -0.05 -0.63 33.49 -0.91 0
21/03/2014 Cc 43.00 N.O. o 0.08 0.00 0.00 26.90 0.05 0
21/03/2014 P 43.00 N.O. (0] 8.84 -0.06 -0.67 36.17 -0.92 0
21/03/2014 Cc 44.00 N.O. o 0.06 0.00 0.00 27.82 0.04 0
21/03/2014 P 44.00 N.O. (9] 9.85 -0.05 -0.51 39.19 -0.91 0
21/03/2014 C 45.00 N.O. (0] 0.05 0.01 25.00 28.81 0.03 [}
21/03/2014 P 45.00 N.O. (0] 10.87 -0.03 -0.28 42.56 -0.91 0
21/03/2014 Cc 46.00 N.O. o 0.04 0.00 0.00 29.87 0.02 0
21/03/2014 P 46.00 N.O. (0] 11.90 0.00 0.00 46.26 -0.91 0
21/03/2014 Cc 47.00 N.O. o 0.04 0.01 33.33 31.00 0.02 0
21/03/2014 P 47.00 N.O. (9] 12.94 0.04 0.31 50.32 -0.92 0
20/06/2014 C 28.00 N.O. (0] 7.03 0.16 2.33 25.77 0.91 [}
20/06/2014 P 28.00 N.O. (0] 0.41 -0.02 -4.65 28.92 -0.11 0
20/06/2014 Cc 29.00 N.O. o 6.12 0.15 2.51 24.23 0.89 0
20/06/2014 P 29.00 N.O. (0] 0.56 -0.02 -3.45 28.25 -0.15 0
20/06/2014 Cc 30.00 N.O. o 5.24 0.12 2.34 22.97 0.85 0
20/06/2014 P 30.00 N.O. (9] 0.74 -0.05 -6.33 27.75 -0.19 0
20/06/2014 C 31.00 N.O. (0] 4.41 0.09 2.08 21.97 0.80 [}
20/06/2014 P 31.00 N.O. (0] 0.99 -0.05 -4.81 27.41 -0.24 0
20/06/2014 Cc 32.00 N.O. o 3.64 0.06 1.68 21.21 0.73 0
20/06/2014 P 32.00 N.O. (0] 1.31 -0.05 -3.68 27.22 -0.30 0
20/06/2014 Cc 33.00 N.O. o 2.94 0.02 0.68 20.66 0.69 0
20/06/2014 P 33.00 N.O. (9] 1.69 -0.05 -2.87 27.16 -0.36 0
20/06/2014 C 34.00 N.O. (0] 2.34 0.00 0.00 20.30 0.60 300
20/06/2014 P 34.00 N.O. (0] 2.15 -0.05 -2.27 27.21 -0.42 0
20/06/2014 Cc 35.00 N.O. o 1.83 -0.02 -1.08 20.13 0.52 0
20/06/2014 P 35.00 N.O. (0] 2.69 -0.04 -1.47 27.38 -0.49 0
20/06/2014 Cc 36.00 N.O. o 1.41 -0.03 -2.08 20.11 0.44 300
20/06/2014 P 36.00 N.O. (9] 3.30 -0.03 -0.90 27.64 -0.55 0
20/06/2014 C 37.00 N.O. (0] 1.08 -0.04 -3.57 20.25 0.36 [}
20/06/2014 P 37.00 N.O. (0] 3.97 -0.02 -0.50 28.00 -0.60 0
20/06/2014 Cc 38.00 N.O. o 0.83 -0.03 -3.49 20.53 0.30 0
20/06/2014 P 38.00 N.O. (0] 4.71 -0.01 -0.21 28.44 -0.68 0
20/06/2014 Cc 39.00 N.O. o 0.65 -0.02 -2.99 20.94 0.24 0
20/06/2014 P 39.00 N.O. (9] 5.49 -0.02 -0.36 28.95 -0.71 0
20/06/2014 C 40.00 N.O. (0] 0.51 -0.01 -1.92 21.46 0.19 [}
20/06/2014 P 40.00 N.O. (0] 6.32 -0.02 -0.32 29.54 -0.76 0
20/06/2014 Cc 41.00 N.O. o 0.41 0.00 0.00 22.10 0.15 0
20/06/2014 P 41.00 N.O. (0] 7.19 -0.02 -0.28 30.20 -0.79 0
20/06/2014 Cc 42.00 N.O. o 0.34 0.01 3.03 22.83 0.14 0
20/06/2014 P 42.00 N.O. (9] 8.08 -0.04 -0.49 30.91 -0.82 0
20/06/2014 C 43.00 N.O. (0] 0.28 0.01 3.70 23.66 0.12 [}
20/06/2014 P 43.00 N.O. (0] 9.00 -0.05 -0.55 31.68 -0.85 0
20/06/2014 Cc 44.00 N.O. o 0.25 0.03 13.64 24.58 0.11 0
20/06/2014 P 44.00 N.O. (0] 9.94 -0.06 -0.60 32.50 -0.87 [0}
20/06/2014 Cc 45.00 N.O. o 0.22 0.03 15.79 25.58 0.08 0
20/06/2014 P 45.00 N.O. (9] 10.89 -0.07 -0.64 33.37 -0.88 0
20/06/2014 C 46.00 N.O. (0] 0.20 0.03 17.65 26.65 0.07 [}
20/06/2014 P 46.00 N.O. (0] 11.86 -0.08 -0.67 34.28 -0.94 0
20/06/2014 Cc 47.00 N.O. o 0.19 0.04 26.67 27.79 0.06 0
20/06/2014 P 47.00 N.O. (0] 12.83 -0.09 -0.70 35.24 -0.96 0
19/09/2014 Cc 28.00 N.O. o 7.56 0.15 2.02 26.36 0.88 0
19/09/2014 P 28.00 N.O. (9] 0.68 -0.02 -2.86 28.45 -0.14 0
19/09/2014 C 29.00 N.O. (0] 6.70 0.13 1.98 25.11 0.85 [}
19/09/2014 P 29.00 N.O. (0] 0.89 -0.01 -1.11 28.23 -0.18 0
19/09/2014 Cc 30.00 N.O. o 5.87 0.11 1.91 24.07 0.81 0
19/09/2014 P 30.00 N.O. (0] 1.14 -0.01 -0.87 28.04 -0.22 0
19/09/2014 Cc 31.00 N.O. o 5.09 0.08 1.60 23.22 0.77 0
19/09/2014 P 31.00 N.O. (9] 1.44 -0.01 -0.69 27.89 -0.26 0
19/09/2014 C 32.00 N.O. (0] 4.36 0.06 1.40 22.53 0.72 [}
19/09/2014 P 32.00 N.O. (0] 1.79 -0.01 -0.56 27.76 -0.31 0
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FECHA DE PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO $ pesos LIQUIDACION IMPLICITA ABIERTOS
MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST

19/09/2014 Cc N.O. o 3.69 0.03 0.82 21.99 0.68 0
19/09/2014 P 33.00 N.O. (9] 2.20 -0.01 -0.45 27.66 -0.36 0
19/09/2014 C 34.00 N.O. (0] 3.09 0.00 0.00 21.59 0.61 [}
19/09/2014 P 34.00 N.O. (0] 2.66 -0.02 -0.75 27.58 -0.41 0
19/09/2014 Cc 35.00 N.O. o 2.57 -0.01 -0.39 21.32 0.55 0
19/09/2014 P 35.00 N.O. (0] 3.17 -0.03 -0.94 27.54 -0.46 0
19/09/2014 Cc 36.00 N.O. o 2.12 -0.02 -0.93 21.17 0.49 0
19/09/2014 P 36.00 N.O. (9] 3.74 -0.05 -1.32 27.53 -0.52 0
19/09/2014 C 37.00 N.O. (0] 1.73 -0.03 -1.70 21.12 0.43 [}
19/09/2014 P 37.00 N.O. (0] 4.36 -0.06 -1.36 27.55 -0.57 0
19/09/2014 Cc 38.00 N.O. o 1.42 -0.03 -2.07 21.18 0.37 0
19/09/2014 P 38.00 N.O. (0] 5.04 -0.07 -1.37 27.59 -0.62 0
19/09/2014 Cc 39.00 N.O. o 1.16 -0.03 -2.52 21.32 0.32 0
19/09/2014 P 39.00 N.O. (9] 5.76 -0.09 -1.54 27.67 -0.67 0
19/09/2014 C 40.00 N.O. (0] 0.96 -0.02 -2.04 21.55 0.26 [}
19/09/2014 P 40.00 N.O. (0] 6.52 -0.11 -1.66 27.78 -0.72 0
19/09/2014 Cc 41.00 N.O. o 0.79 -0.02 -2.47 21.86 0.24 0
19/09/2014 P 41.00 N.O. (0] 7.33 -0.11 -1.48 27.91 -0.76 0
19/09/2014 Cc 42.00 N.O. o 0.66 -0.01 -1.49 22.24 0.20 0
19/09/2014 P 42.00 N.O. (9] 8.17 -0.12 -1.45 28.07 -0.80 0
19/09/2014 C 43.00 N.O. (0] 0.56 0.00 0.00 22.69 0.17 [}
19/09/2014 P 43.00 N.O. (0] 9.04 -0.14 -1.53 28.27 -0.83 0
19/09/2014 Cc 44.00 N.O. o 0.48 0.01 2.13 23.20 0.15 0
19/09/2014 P 44.00 N.O. (0] 9.94 -0.14 -1.39 28.49 -0.86 0
19/09/2014 Cc 45.00 N.O. o 0.42 0.02 5.00 23.77 0.13 0
19/09/2014 P 45.00 N.O. (9] 10.87 -0.14 -1.27 28.74 -0.90 0
19/09/2014 C 46.00 N.O. (0] 0.37 0.02 5.71 24.39 0.11 [}
19/09/2014 P 46.00 N.O. (0] 11.81 -0.15 -1.25 29.02 -0.92 0
19/09/2014 Cc 47.00 N.O. o 0.34 0.04 13.33 25.07 0.10 0
19/09/2014 P 47.00 N.O. (0] 12.77 -0.16 -1.24 29.33 -0.95 0
19/12/2014 Cc 28.00 N.O. o 8.03 0.15 1.90 26.02 0.86 0
19/12/2014 P 28.00 N.O. (9] 0.88 -0.08 -8.33 27.71 -0.16 0
19/12/2014 C 29.00 N.O. (0] 7.19 0.12 1.70 24.83 0.83 [}
19/12/2014 P 29.00 N.O. (0] 1.11 -0.05 -4.31 27.47 -0.19 0
19/12/2014 Cc 30.00 N.O. o 6.38 0.09 1.43 23.85 0.80 0
19/12/2014 P 30.00 N.O. (0] 1.38 -0.03 -2.13 27.30 -0.23 0
19/12/2014 Cc 31.00 N.O. o 5.61 0.06 1.08 23.03 0.76 0
19/12/2014 P 31.00 N.O. (9] 1.70 -0.01 -0.58 27.20 -0.27 0
19/12/2014 C 32.00 N.O. (0] 4.90 0.03 0.62 22.38 0.72 [}
19/12/2014 P 32.00 N.O. (0] 2.07 0.00 0.00 27.14 -0.31 0
19/12/2014 Cc 33.00 N.O. o 4.24 0.00 0.00 21.87 0.68 0
19/12/2014 P 33.00 N.O. (0] 2.50 0.00 0.00 27.14 -0.36 0
19/12/2014 Cc 34.00 N.O. o 3.65 -0.01 -0.27 21.50 0.63 0
19/12/2014 P 34.00 N.O. (9] 2.97 -0.02 -0.67 27.19 -0.40 0
19/12/2014 C 35.00 N.O. (0] 3.12 -0.03 -0.95 21.25 0.57 [}
19/12/2014 P 35.00 N.O. (0] 3.50 -0.04 -1.13 27.28 -0.45 0
19/12/2014 Cc 36.00 N.O. o 2.65 -0.05 -1.85 21.11 0.52 0
19/12/2014 P 36.00 N.O. (0] 4.08 -0.08 -1.92 27.41 -0.50 0
19/12/2014 Cc 37.00 N.O. o 2.25 -0.05 -2.17 21.07 0.47 0
19/12/2014 P 37.00 N.O. (9] 4.71 -0.12 -2.48 27.57 -0.54 0
19/12/2014 C 38.00 N.O. (0] 1.91 -0.05 -2.55 21.13 0.42 [}
19/12/2014 P 38.00 N.O. (0] 5.38 -0.17 -3.06 27.77 -0.58 0
19/12/2014 Cc 39.00 N.O. o 1.63 -0.05 -2.98 21.28 0.37 0
19/12/2014 P 39.00 N.O. (0] 6.10 -0.21 -3.33 28.00 -0.62 0
19/12/2014 Cc 40.00 N.O. o 1.39 -0.05 -3.47 21.51 0.31 0
19/12/2014 P 40.00 N.O. (9] 6.85 -0.27 -3.79 28.26 -0.66 0
19/12/2014 C 41.00 N.O. (0] 1.20 -0.03 -2.44 21.81 0.27 [}
19/12/2014 P 41.00 N.O. (0] 7.64 -0.32 -4.02 28.54 -0.70 0
19/12/2014 Cc 42.00 N.O. o 1.04 -0.02 -1.89 22.19 0.23 0
19/12/2014 P 42.00 N.O. (0] 8.47 -0.36 -4.08 28.85 -0.73 0
19/12/2014 Cc 43.00 N.O. o 0.92 0.00 0.00 22.63 0.19 0
19/12/2014 P 43.00 N.O. (9] 9.32 -0.40 -4.12 29.17 -0.77 0
19/12/2014 C 44.00 N.O. (0] 0.82 0.01 1.23 23.12 0.16 [}
19/12/2014 P 44.00 N.O. (0] 10.19 -0.44 -4.14 29.52 -0.80 0
19/12/2014 Cc 45.00 N.O. o 0.73 0.01 1.39 23.68 0.13 0
19/12/2014 P 45.00 N.O. (0] 11.09 -0.47 -4.07 29.89 -0.83 0
19/12/2014 Cc 46.00 N.O. o 0.67 0.03 4.69 24.28 0.11 0
19/12/2014 P 46.00 N.O. (9] 12.00 -0.51 -4.08 30.27 -0.86 0
19/12/2014 C 47.00 N.O. (0] 0.62 0.05 8.77 24.93 0.09 [}
19/12/2014 P 47.00 N.O. (0] 12.93 -0.53 -3.94 30.67 -0.88 0
17/04/2015 Cc 28.00 N.O. o 8.50 0.16 1.92 24.43 0.85 0
17/04/2015 P 28.00 N.O. (0] 1.17 -0.03 -2.50 27.76 -0.18 0
17/04/2015 Cc 29.00 N.O. o 7.71 0.14 1.85 23.75 0.83 0
17/04/2015 P 29.00 N.O. (9] 1.41 -0.01 -0.70 27.40 -0.21 0
17/04/2015 C 30.00 N.O. (0] 6.95 0.11 1.61 23.17 0.80 [}
17/04/2015 P 30.00 N.O. (0] 1.68 -0.01 -0.59 27.09 -0.24 0
17/04/2015 Cc 31.00 N.O. o 6.24 0.10 1.63 22.69 0.76 0
17/04/2015 P 31.00 N.O. (0] 2.00 0.00 0.00 26.85 -0.27 0
17/04/2015 Cc 32.00 N.O. o 5.56 0.07 1.28 22.30 0.72 0
17/04/2015 P 32.00 N.O. (9] 2.37 0.01 0.42 26.68 -0.31 0
17/04/2015 C 33.00 N.O. (0] 4.94 0.05 1.02 21.99 0.69 [}
17/04/2015 P 33.00 N.O. (0] 2.78 0.00 0.00 26.56 -0.35 0
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FECHA DE
VENCIMIENTO
MATURITY DATE

PRECIO DE
EJERCICIO
STRIKE PRICE

17/04/2015 Cc 34.00
17/04/2015 P 34.00
17/04/2015 C 35.00
17/04/2015 P 35.00
17/04/2015 Cc 36.00
17/04/2015 P 36.00
17/04/2015 Cc 37.00
17/04/2015 P 37.00
17/04/2015 C 38.00
17/04/2015 P 38.00
17/04/2015 Cc 39.00
17/04/2015 P 39.00
17/04/2015 Cc 40.00
17/04/2015 P 40.00
17/04/2015 C 41.00
17/04/2015 P 41.00
17/04/2015 Cc 42.00
17/04/2015 P 42.00
17/04/2015 Cc 43.00
17/04/2015 P 43.00
17/04/2015 C 44.00
17/04/2015 P 44.00
17/04/2015 Cc 45.00
17/04/2015 P 45.00
17/04/2015 Cc 46.00
17/04/2015 P 46.00
17/04/2015 C 47.00
17/04/2015 P 47.00
CALL
PUT
SUBTOTAL
VALOR SUBYACENTE / UNDERLYING 2,430.80

21/03/2014 Cc 1,900.00
21/03/2014 P 1,900.00
21/03/2014 C 1,950.00
21/03/2014 P 1,950.00
21/03/2014 Cc 2,000.00
21/03/2014 P 2,000.00
21/03/2014 Cc 2,050.00
21/03/2014 P 2,050.00
21/03/2014 C 2,100.00
21/03/2014 P 2,100.00
21/03/2014 Cc 2,150.00
21/03/2014 P 2,150.00
21/03/2014 Cc 2,200.00
21/03/2014 P 2,200.00
21/03/2014 C 2,250.00
21/03/2014 P 2,250.00
21/03/2014 Cc 2,300.00
21/03/2014 P 2,300.00
20/06/2014 Cc 1,900.00
20/06/2014 P 1,900.00
20/06/2014 C 1,950.00
20/06/2014 P 1,950.00
20/06/2014 Cc 2,000.00
20/06/2014 P 2,000.00
20/06/2014 Cc 2,050.00
20/06/2014 P 2,050.00
20/06/2014 C 2,100.00
20/06/2014 P 2,100.00
20/06/2014 Cc 2,150.00
20/06/2014 P 2,150.00
20/06/2014 Cc 2,200.00
20/06/2014 P 2,200.00
20/06/2014 C 2,250.00
20/06/2014 P 2,250.00
20/06/2014 Cc 2,300.00
20/06/2014 P 2,300.00
19/09/2014 Cc 1,900.00
19/09/2014 P 1,900.00
19/09/2014 C 1,950.00
19/09/2014 P 1,950.00
19/09/2014 Cc 2,000.00
19/09/2014 P 2,000.00
19/09/2014 Cc 2,050.00
19/09/2014 P 2,050.00
19/09/2014 C 2,100.00
19/09/2014 P 2,100.00
19/09/2014 Cc 2,150.00
19/09/2014 P 2,150.00

OPERAC. VOLUMEN

TRADES VOLUME

IMPORTE NOCIONAL
$ pesos
NOTIONAL AMOUNT

31 DE DICIEMBRE DE 2013

PRECIO DE
LIQUIDACION
SETTLEMENT PRICE

4.37
3.25
3.84
3.76
3.37
4.33
2.96
4.94
2.59
5.61
2.27
6.32
1.98
7.07
1.74
7.86
1.53
8.68
1.36
9.54
1.21
10.42
1.08
11.32
0.97
12.25
0.87
13.19

VARIACION

0.04
-0.01
0.01
-0.03
0.00
-0.04
0.00
-0.07
-0.01
-0.08
-0.01
-0.10
-0.01
-0.11
-0.01
-0.13
0.00
-0.14
0.01
-0.14
0.02
-0.14
0.02
-0.15
0.03
-0.14
0.03
-0.13

0.92
-0.31
0.26
-0.79
0.00
-0.92
0.00
-1.40
-0.38
-1.41
-0.44
-1.56
-0.50
-1.53
-0.57
-1.63
0.00
-1.59
0.74
-1.45
1.68
-1.33
1.89
-1.31
3.19
-1.13
3.57
-0.98

OPCIONES SOBRE ACCIONES 7 INDIVIDUAL EQUITY OPTIONS S&P 500 ETF ISHRS (1VV)

N.O. o
N.O. (9]
N.O. (0]
N.O. (0]
N.O. o
N.O. o
N.O. o
N.O. (9]
N.O. (0]
N.O. (0]
N.O. o
N.O. o
N.O. o
N.O. (9]
N.O. (0]
N.O. (0]
N.O. o
N.O. o
N.O. o
N.O. (9]
N.O. (0]
N.O. (0]
N.O. o
N.O. o
N.O. o
N.O. (9]
N.O. (0]
N.O. (0]

(o] [o] [o]

(o] (o] [o]

o [o] [o]

VAR. CHANGE: 0.71%

N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O. o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O. o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O. o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O o
N.O N.O o
N.O N.O (9]
N.O N.O (0]
N.O N.O (0]
N.O N.O o
N.O N.O o

546.60
0.06
497.08
0.12
447.62
0.24
398.28
0.46
349.17
0.92
300.49
1.79
252.60
3.48
206.10
6.58
161.90
12.06
565.03
4.87
516.43
6.39
468.31
8.56
421.01
11.70
375.06
16.17
331.11
22.45
289.83
31.05
251.96
42.64
217.93
57.68
594.41
2.23
548.22
3.58
502.86
5.77
458.63
9.25
415.89
14.54
375.02
22.24

16.86
-0.03
16.83
-0.05
16.77
-0.09
16.68
-0.18
16.53
-0.32
16.25
-0.61
15.77
-1.06
15.02
-1.83
13.88
-3.03
16.77
-0.67
16.65
-0.86
16.47
-1.13
16.16
-1.47
15.72
-1.95
15.09
-2.54
14.27
-3.30
13.29
-4.18
12.20
-5.16
15.79
-0.36
15.60
-0.54
15.29
-0.82
14.90
-1.21
14.46
-1.74
13.94
-2.41

3.18
-33.33
3.50
-29.41
3.89
-27.27
4.37
-28.12
4.97
-25.81
5.72
-25.42
6.66
-23.35
7.86
-21.76
9.38
-20.08
3.06
-12.09
3.33
-11.86
3.65
-11.66
3.99
-11.16
4.37
-10.76
4.78
-10.16
5.18
-9.61
5.57
-8.93
5.93
-8.21
2.73
-13.90
2.93
-13.11
3.14
-12.44
3.36
-11.57
3.60
-10.69
3.86
-9.78

ANO 10

VOLATILIDAD %
IMPLICITA
IMPLIED VOLATILITY %

21.76
26.51
21.60
26.53
21.50
26.61
21.45
26.75
21.46
26.96
21.52
27.23
21.63
27.56
21.78
27.96
21.96
28.42
22.19
28.94
22.44
29.53
22.73
30.18
23.05
30.90
23.39
31.67

18.28
17.99
17.53
17.27
16.83
16.59
16.17
15.95
15.54
15.35
14.96
14.79
14.41
14.27
13.90
13.78
13.44
13.34
15.86
21.74
15.72
21.01
15.68
20.39
15.76
19.90
15.93
19.53
16.20
19.28
16.55
19.16
16.98
19.15
17.48
19.27
21.74
15.86
21.01
15.72
20.39
15.68
19.90
15.76
19.53
15.93
19.28
16.20

NUMERO 2,470

DELTA

0.64
-0.39
0.60
-0.44
0.55
-0.48
0.51
-0.52
0.46
-0.56
0.42
-0.60
0.38
-0.64
0.34
-0.68
0.31
-0.72
0.29
-0.76
0.26
-0.79
0.23
-0.83
0.21
-0.86
0.17
-0.89

1.00
0.00
1.00
0.00
1.00
0.00
0.99
-0.01
0.99
-0.01
0.97
-0.03
0.95
-0.05
0.91
-0.09
0.85
-0.15
0.99
-0.03
0.99
-0.04
0.98
-0.06
0.96
-0.08
0.94
-0.10
0.91
-0.13
0.86
-0.17
0.81
-0.22
0.75
-0.28
0.94
-0.02
0.93
-0.03
0.92
-0.04
0.90
-0.06
0.87
-0.09
0.84
-0.13

O0O00OO0O0OO0O0DO0O0OO0O0O0OO0OO0O0OO0OO0OO0OO0OO0OO0OO0OOO0O0O

CONTRATOS
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OPEN INTEREST
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FECHA DE PRECIO DE OPERAC. VOLUMEN IMPORTE NOCIONAL PRECIO DE VARIACION VOLATILIDAD % DELTA CONTRATOS
VENCIMIENTO EJERCICIO $ pesos LIQUIDACION IMPLICITA ABIERTOS
MATURITY DATE STRIKE PRICE TRADES VOLUME NOTIONAL AMOUNT SETTLEMENT PRICE CHANGE IMPLIED VOLATILITY % OPEN INTEREST

19/09/2014 C 2,200.00 N.O. (o] 336.45 13.35 4.13 19.16 0.81 o]
19/09/2014 P 2,200.00 N.O. (o] 32.93 -3.21 -8.88 16.55 -0.17 [o]
19/09/2014 C 2,250.00 N.O. 0o 300.60 12.63 4.39 19.15 0.77 (o]
19/09/2014 P 2,250.00 N.O. 0o 47.09 -4.11 -8.03 16.98 -0.22 [¢]
19/09/2014 C 2,300.00 N.O. [0} 267.82 11.82 4.62 19.27 0.72 0
19/09/2014 P 2,300.00 N.O. (o] 65.00 -5.10 -7.28 17.48 -0.28 o]
19/12/2014 C 1,900.00 N.O. (o] 620.79 15.62 2.58 21.74 0.93 o]
19/12/2014 P 1,900.00 N.O. (o] 4.60 -0.58 -11.20 15.86 -0.03 [o]
19/12/2014 C 1,950.00 N.O. 0o 575.67 15.38 2.75 21.01 0.91 (o]
19/12/2014 P 1,950.00 N.O. 0o 6.74 -0.81 -10.73 15.72 -0.04 [¢]
19/12/2014 C 2,000.00 N.O. [0} 531.55 15.12 2.93 20.39 0.90 0
19/12/2014 P 2,000.00 N.O. (o] 9.96 -1.13 -10.19 15.68 -0.06 o]
19/12/2014 C 2,050.00 N.O. (o] 488.63 14.77 3.12 19.90 0.88 o]
19/12/2014 P 2,050.00 N.O. (o] 14.73 -1.55 -9.52 15.76 -0.08 [o]
19/12/2014 C 2,100.00 N.O. 0o 447.22 14.29 3.30 19.53 0.85 (o]
19/12/2014 P 2,100.00 N.O. 0o 21.52 -2.07 -8.77 15.93 -0.11 [¢]
19/12/2014 C 2,150.00 N.O. [0} 407.77 13.84 3.51 19.28 0.83 0
19/12/2014 P 2,150.00 N.O. (o] 30.85 -2.76 -8.21 16.20 -0.15 o]
19/12/2014 C 2,200.00 N.O. (o] 370.57 13.30 3.72 19.16 0.80 o]
19/12/2014 P 2,200.00 N.O. (o] 43.22 -3.48 -7.45 16.55 -0.19 [o]
19/12/2014 C 2,250.00 N.O. 0o 335.98 12.70 3.93 19.15 0.76 (o]
19/12/2014 P 2,250.00 N.O. 0o 58.98 -4.35 -6.87 16.98 -0.24 [¢]
19/12/2014 C 2,300.00 N.O. [0} 304.34 12.04 4.12 19.27 0.72 0
19/12/2014 P 2,300.00 N.O. (o] 78.33 -5.27 -6.30 17.48 -0.29 o]
17/04/2015 C 1,900.00 N.O. (o] 682.00 14.74 2.21 26.74 0.87 o]
17/04/2015 P 1,900.00 N.O. (o] 25.73 -1.65 -6.03 20.86 -0.09 [o]
17/04/2015 C 1,950.00 N.O. 0o 640.15 14.49 2.32 26.01 0.86 (o]
17/04/2015 P 1,950.00 N.O. 0o 31.95 -2.02 -5.95 20.72 -0.11 [¢]
17/04/2015 C 2,000.00 N.O. [0} 599.60 14.23 2.43 25.39 0.84 0
17/04/2015 P 2,000.00 N.O. (o] 39.93 -2.44 -5.76 20.68 -0.13 o]
17/04/2015 C 2,050.00 N.O. (o] 560.55 13.95 2.55 24.90 0.82 o]
17/04/2015 P 2,050.00 N.O. (o] 50.02 -2.84 -5.37 20.76 -0.15 [o]
17/04/2015 C 2,100.00 N.O. 0o 523.22 13.57 2.66 24.53 0.80 (o]
17/04/2015 P 2,100.00 N.O. 0o 62.43 -3.37 -5.12 20.93 -0.18 [¢]
17/04/2015 C 2,150.00 N.O. [0} 487.81 13.04 2.75 24.28 0.78 0
17/04/2015 P 2,150.00 N.O. (o] 77.39 -3.99 -4.90 21.20 -0.21 o]
17/04/2015 C 2,200.00 N.O. (o] 454.74 12.67 2.87 24.16 0.75 o]
17/04/2015 P 2,200.00 N.O. (o] 95.21 -4.49 -4.50 21.55 -0.25 [o]
17/04/2015 C 2,250.00 N.O. 0o 424.07 12.31 2.99 24.15 0.73 (o]
17/04/2015 P 2,250.00 N.O. 0o 115.83 -5.20 -4.30 21.98 -0.28 [¢]
17/04/2015 C 2,300.00 N.O. [0} 395.94 11.71 3.05 24.27 0.70 0
17/04/2015 P 2,300.00 N.O. (o] 139.45 -5.72 -3.94 22.48 -0.32 o]
CALL (o] [o] o
PUT (o] [o] (o]
SUBTOTAL o o] o
TOTAL PUT 11 15 5,905,000 11,317
TOTAL DE MERCADO 15 21 8,430,000 22,958
La informacion contenida en los Indicadores del Mercado de Productos Derivados, esta elaborada con técnicas confiables, utilizando la informacién més oportuna disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A. de C. V., no se hace por errores & o
de captura que puedan ser publi ni se hace por el uso o i 6n que terceros pudieran hacer por la informacién publicada. Las decisiones de compra o venta de productos derivados basadas en la informacién contenida en las graficas, textos y cuadros de los Indicadores del Mercado de
Productos Derivados, son responsabilidad exclusiva del lector, por lo que dicha i6n no debe ser i como i6n de compra o venta de alguno de los instrumentos que aqui se publican.

Indicadores del Mercado de Productos Derivados, es una publicacién diaria, editada por MexDer, Mercado Mexicano de Derivados, S. A. de C. V., Paseo de la Reforma No. 255, Colonia Cuauhtémoc, C.P. 06500, México D.F., Tel. (55) 5342-9900.
Editor Responsable: MexDer, Mercado Mexicano de Derivados, S.A. de C.V.

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