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FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*

VENCIMIENTO STRIKE PRICE CALL PUT Opciones Futuro IPC / Index Futures Options
MATURITY DATE

DC14 35000 16.19% 22.10% 0.88 -0.126

DC14 35500 16.36% 21.85% 0.87 -0.136

DC14 36000 16.54% 21.61% 0.859 -0.147 Volatilidad Implicita IPC

DC14 36500 16.73% 21.38% 0.847 -0.159

ggi: g;ggg isgizﬁ’ g(l)';ng 00-88324 ’g-gg Volatilidad Implicita al cierre de mes

. 0 . 0 . -U. A

DC14 38000 17.31% 20.67% 0.804 02 Diciembre 2014

DC14 38500 17.51% 20.44% 0.787 0215

DC14 39000 17.70% 20.21% 0.769 -0.232 2506

DC14 39500 17.90% 19.99% 0.749 -0.249 0

DC14 40000 18.10% 19.77% 0.727 -0.268

DC14 40500 18.30% 19.56% 0.703 -0.288

DC14 41000 18.49% 19.36% 0.678 -0.319 230

DC14 41500 18.68% 19.16% 0.621 034 °

DC14 42000 18.86% 18.97% 0.6 -0.362 a

DC14 42500 19.04% 18.81% 0.579 -0.385 Wy

DC14 43000 19.22% 18.67% 0.557 -0.408 1% e\

DC14 43500 19.39% 18.55% 0.534 0432 Wy e

DC14 44000 19.56% 18.47% 0.511 -0.457 “‘ e L

DC14 44500 19.72% 18.44% 0.487 -0.482 ™ g

DC14 45000 19.87% 18.47% 0.463 -0.507 10% s\ e ad o

DC14 45500 20.02% 18.58% 0.439 -0.524 ° "“, Iy

o e o and

DC14 46000 20.16% 18.78% 0.415 -0.544 e

DC14 46500 20.30% 19.09% 0.409 -0.564 "-"

DC14 47000 20.43% 19.46% 0.392 -0.583 17% A

DC14 47500 20.56% 19.83% 0.375 -0.601 o>

DC14 48000 20.69% 20.18% 0.358 -0.618 P o

DC14 48500 20.81% 20.51% 0.343 -0.634

DC14 49000 20.93% 20.82% 0.328 -0.649 15%

DC14 49500 21.04% 21.11% 0.314 -0.664 o6 o o o o o o o o o o o o o o o

DC14 50000 21.16% 21.39% 0.301 -0.677 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8 8
0 (o) ~ o) (=] o — o ™ < n © N~ o (=] o
[32) [32) [32] [32) (3] < < < < < < < < < < Y]

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

e=p==CALL =R=pPUT




VOLATILIDAD IMPLICITA* / IMPLIED VOLATILITY*

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Opciones AMX L & CEMEX CPO / Stock Options
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE
DC14 10.50 26.89% 33.69% 0.976 -0.052 Volatilidad Implicita AMERICA MOVIL L
DC14 11.00 26.14% 32.30% 0.966 -0.064
382 g-gg 25.48% 31.04% 0.956 -0.077 Volatilidad Implicita al cierre de mes
. 24.89% 29.89% 0.939 -0.094 ..
DC14 12.50 24.36% 28.87% 0921 -0.114 5% Diciembre 2014
DC14 13.00 23.90% 27.97% 0.896 -0.137
DC14 13.50 23.49% 27.18% 0.869 -0.167 40%
DC14 14.00 23.12% 26.52% 0.833 -0.197
DC14 14.50 22.80% 25.98% 0.795 -0.237 35% r=
DC14 15.00 22.52% 25.56% 0.75 -0.28 30% B ¥
DC14 15.50 22.27% 25.27% 0.702 -0.327 ° "‘--..__-_ -
DC14 16.00 22.06% 25.09% 0.65 -0.377 250 | Sy ¢ _ e _ T S .
DC14 16.50 21.88% 25.03% 0.596 -0.43 MR EREn e o N N Y D N
DC14 17.00 21.72% 25.10% 0.541 -0.485 20% MR SR SR SR SR SR AR
DC14 17.50 21.59% 25.28% 0.487 -0.534
DC14 18.00 21.48% 25.59% 0.433 -0.58 15%
DC14 18.50 21.40% 26.01% 0.381 -0.625 10%
DC14 19.00 21.33% 26.56% 0.331 -0.67 o 0o 0o o o 0o o 0o o 0o o o 06 0o o 06 0 0o o o
DC14 19.50 21.28% 27.23% 0.29 -0.707 g g : z : 3 : 3 3 S; : g : E : z : g : g
DC14 20.00 21.25% 28.02% 0.251 -0.743 A Hd A =@ =@ @A =A@ @ @ @ @3 @ A3 A3 @3 o EeH e EH - N
Strike Prices
=== CALL e=ii=PUT
Volatilidad Implicita CEMEX
FECHA DE PRECIO DE EJERCICIO VOLATILIDAD IMPLICITA
VENCIMIENTO STRIKE PRICE . " )
MATURITY DATE Volatilidad Implicita al cierre de mes
DC14 10.00 41.83% 38.79% 0.9 -0.089 Diciembre 2014
DC14 11.00 38.14% 35.01% 0.869 -0.118 45.00%
DC14 12.00 34.97% 32.33% 0.825 -0.17 40.00% |
DC14 13.00 32.30% 30.51% 0.768 -0.236 WO [N
DC14 14.00 30.14% 29.39% 0.696 -0.317 0 N -
DC14 15.00 28.49% 28.82% 0.609 -0.412 35.00% \\‘\ —— 1
DC14 16.00 27.35% 28.71% 0.516 -0.515 30.00% N i.,_.-.—"'
DC14 17.00 26.71% 28.98% 0.423 -0.621 - R
DC14 18.00 26.58% 29.56% 0.336 -0.674 25.00% ==
DC14 19.00 26.96% 30.40% 0.257 -0.741
DC14 20.00 27.84% 31.46% 0.219 -0.801 20.00%
DC14 21.00 29.24% 32.70% 0.184 -0.851 15.00%
DC14 22.00 31.14% 34.10% 0.166 -0.898 :
DC14 23.00 33.55% 35.64% 0.157 -0.931 10.00%
o o o o o o o o o o o o o o
o o o o o o o o o o o o o o
S I 8 8 3 8 8 5§ &8 2 R & & Q

* Calculada con los precios de cierre al final del mes / Calculated with Last Prices at the end of the Month
Strike Prices
e=p==CALL =B=pPUT



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

Volatilidad Implicita WALMEX

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA
VENCIMIENTO STRIKE PRICE CALL 0 CALL PUT
HMATURIIVIDATE Volatilidad Implicita al cierre de mes

DC14 24.00 17.59% 28.91% 0.97 -0.108 Diciembre 2014

DC14 25.00 18.02% 28.42% 0.948 -0.134

DC14 26.00 18.42% 28.00% 0.918 -0.167 31.00%

DC14 27.00 18.77% 27.65% 0.878 -0.202

DC14 28.00 19.08% 27.36% 0.83 -0.242 29.00% TS

DC14 29.00 19.34% 27.13% 0.776 -0.286 S

DC14 30.00 19.57% 26.96% 0.718 -0.332 27.00% g

DC14 31.00 19.75% 26.86% 0.655 -0.381

DC14 32.00 19.89% 26.83% 0.593 -0.432 25.00%

DC14 33.00 19.98% 26.85% 0.531 -0.484

DC14 34.00 20.04% 26.94% 0.471 -0.533 23.00%

DC14 35.00 20.05% 27.10% 0.412 -0.579

DC14 36.00 20.02% 27.31% 0.359 -0.625 21.00%

DC14 37.00 19.95% 27.59% 0.308 -0.671 B

DC14 38.00 19.84% 27.94% 0.253 -0.709 19.00% > i

DC14 39.00 19.68% 28.35% 0.209 -0.748 "

DC14 40.00 19.49% 28.82% 0.172 -0.787 17.00% -]

15.00%

o o o o o o o o o o o o o o o o o
S & &8 & &6 &6 &6 & © & ©6 ©& © ©o o © o
< wn © ~ e} [} o — o [} < n © ~ o ()] o
N N N N N N o ™ (32} ™ o ™ o™ (32} ™ (32} <

Strike Prices

e=t=CALL =m=pUT
FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA DELTA Volatilidad Implicita TLEVISA
VENCIMIENTO STRIKE PRICE CALL PUT
MATURITY DATE - - ]
Volatilidad Implicita al cierre de mes
DC14 82.00 26.05% 28.92% 0.857 -0.166 Dicip:embre 2014
DC14 84.00 25.91% 28.37% 0.835 -0.186
DC14 86.00 25.78% 27.88% 0.812 -0.207 45.00%
DC14 88.00 25.65% 27.43% 0.788 -0.232
DC14 90.00 25.53% 27.04% 0.761 -0.257 40.00%
DC14 92.00 25.41% 26.71% 0.734 -0.285
DC14 94.00 25.30% 26.43% 0.706 -0.314 35.00%
DC14 96.00 25.19% 26.20% 0.676 -0.344 ’
DC14 98.00 25.09% 26.03% 0.645 -0.376 30.00%
DC14 0.00 24.99% 25.91% 0.614 -0.409 haddd e
DC14 102.00 24.90% 25.85% 0.583 -0.442 PO "‘. ;;: =
DC14 104.00 24.81% 25.84% 0.552 -0.476 25.00% - —= =0
DC14 106.00 24.73% 25.88% 0.52 -0.512
DC14 108.00 24.65% 25.98% 0.489 -0.541 20.00% o 6 6 0 6 06 6 6 06 6 6 6o o oo o
DC14 110.00 24.57% 26.13% 0.459 -0.571 S © &6 &6 & &6 © © & 6 & & o © ©o o o
DC14 112.00 24.49% 26.34% 0.428 -0.601 g8 € 2 3 § § g ¥ o d g g 8 g o F
DC14 114.00 24.42% 26.59% 0.398 -0.629 SO T R S R
Strike Prices
e=t=CALL =@=pUT

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




FECHA DE
VENCIMIENTO

MATURITY DATE

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

34.00
36.00
38.00
40.00
42.00
44.00
46.00
48.00
50.00
52.00
54.00
56.00
58.00

PRECIO DE EJERCICIO
STRIKE PRICE

90
95
100

105
110
115
120
125
130
135
140
145
150
155

VOLATILIDAD IMPLICITA

34.63%
31.45%

28.90%
26.91%
25.38%
24.27%
23.51%
23.05%
22.87%
22.93%
23.20%
23.66%
24.29%
25.06%

VOLATILIDAD IMPLICITA

CALL

32.87%
30.43%
28.37%
26.65%
25.23%
24.07%
23.13%
22.40%
21.84%
21.45%
21.21%
21.09%
21.09%
21.20%

34.82%
32.98%

31.64%
30.71%
30.13%
29.86%
29.86%
30.09%
30.53%
31.13%
31.90%
32.80%
33.83%
34.96%

PUT

29.87%
28.75%
27.78%
26.95%
26.28%
25.75%
25.38%
25.16%
25.08%
25.16%
25.38%
25.75%
26.28%
26.95%

CALL

0.925
091

0.891

0.868

0.834
0.794
0.743
0.685
0.619
0.55
0.481
0.413
0.35
0.291

DELTA

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

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

36.00%
34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%
18.00%

35.00%

30.00%

25.00%

20.00%

15.00%

10.00%

Volatilidad Implicita GMEXICO

Volatilidad Implicita al cierre de mes

Diciembre 2014

Strike Prices
epum CALL «l=pPUT

Ll
* ——
N
e
& > < d v
o o o o o o o o o o o o o o
S &6 &8 &6 & 6 & & & & S © o ¢o
o < © © o o < © fee] o o < © el
o™ o o™ [32) < < < < < T2 n wn Yo} n
Strike Prices
Volatilidad Implicita al cierre de mes
Diciembre 2014

=N

i
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— - - i — - - — i - - i




FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

FECHA DE
VENCIMIENTO
MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

2700
2750
2800
2850
2900
2950
3000
3050
3100
3150
3200

PRECIO DE EJERCICIO
STRIKE PRICE

26.00
28.00
30.00
32.00
34.00
36.00

VOLATILIDAD IMPLICITA

CALL

10.41%
9.82%
9.34%
8.95%
8.66%
8.44%
8.31%
8.26%
8.29%
8.38%
8.54%

VOLATILIDAD IMPLICITA

CALL

18.38%
18.39%
18.36%
18.31%
18.24%
18.14%

PUT

10.41%
9.82%
9.34%
8.95%
8.66%
8.44%
8.31%
8.26%
8.29%
8.38%
8.54%

PUT

18.91%
18.93%
18.87%
18.75%
18.56%
18.32%

DELTA
CALL PUT

0.843
0.725

-0.051
-0.062
-0.081
-0.107
-0.145
-0.198
-0.267
-0.356
-0.463
-0.583
-0.706

-0.172

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

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

Volatilidad Implicita ISHARES S&P

Volatilidad Implicita al cierre de mes

Diciembre 2014
13.00%
12.00%
11.00%
10.00%
9.00% b*_._
8.00% . t*ii.i.
7.00%
6.00%
5.00%
o o o o o o o o o o o
o 0 o 0 o n o n o n o
~ ~ [e¢] [ee] [«2] (22} o o - - N
N ~N N N N N (32 [32) o [32) (32
Strike Prices
et CALL =l=pPUT
Volatilidad Implicita MEXTRAC
Volatilidad Implicita al cierre de mes
Diciembre 2014
19.50%
19.00% I P -
*
18.50% * o o = ——
18.00% hd
17.50%
17.00%
o o o o o o
o o o o o o
© © o o < ©
N N o o o o
Strike Prices
== CALL =B=pPyUT




FECHA DE
VENCIMIENTO

MATURITY DATE

DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14
DC14

FECHA DE

VENCIMIENTO

MATURITY DATE
DC14
DC14

DC14

DC14
DC14

PRECIO DE EJERCICIO
STRIKE PRICE

36.50
37.00
37.50
38.00
38.50
39.00
39.50
40.00
40.50
41.00
41.50
42.00
42.50
43.00
43.50
44.00
44.50
45.00
45.50
46.00
46.50
47.00
47.50
48.00
48.50
49.00
49.50
50.00

PRECIO DE EJERCICIO
STRIKE PRICE

16.00
18.00

20.00

22.00
24.00

VOLATILIDAD IMPLICITA

20.69%
20.21%
19.77%
19.38%
19.02%
18.70%
18.42%
18.18%
17.97%
17.79%
17.64%
17.53%
17.44%
17.39%
17.36%
17.36%
17.38%
17.43%
17.50%
17.59%
17.71%
17.85%
18.01%
18.19%
18.39%
18.61%
18.85%
19.11%
19.38%

VOLATILIDAD IMPLICITA

22.93%
22.96%

22.96%

22.94%
22.90%

26.16%
25.46%
24.80%
24.19%
23.63%
23.12%
22.66%
22.25%
21.88%
21.57%
21.30%
21.08%
20.91%
20.79%
20.71%
20.69%
20.71%
20.78%
20.90%
21.07%
21.29%
21.55%
21.87%
22.23%
22.64%
23.10%
23.61%
24.16%
24.77%

22.03%
22.06%

22.06%

22.05%
22.00%

0.966
0.902

0.797

0.657
0.507

-0.03
-0.093

-0.206

-0.362
-0.54

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

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

Volatilidad Implicita NAFTRAC 02

Volatilidad Implicita al cierre de mes
Diciembre 2014

28.00%
26.00%

24.00%

22.00%

20.00%

18.00%

P

L 4

16.00%

14.00%

12.00%

10.00%

8.00%

36.00
36.50
37.00
37.50
38.00

38.50

39.00
39.50
40.00
40.50
41.00
41.50
42.00

e==CALL

Volatilidad Implicita BRTRAC

42.50
43.00
43.50

Strike Prices
=m=PUT

44.00

44.50

45.00

45,50

46.00
46.50
47.00
47.50

48.00
48.50
49.00
49.50
50.00

23.50%
23.00%
22.50%
22.00%
21.50%
21.00%

Volatilidad Implicita al cierre de mes

Dici

embre 2014

i

I

16.00

18.00

=m=CALL

0.00

. ) «
Strike Prices

e=pUT

22.00

24.00



VOLATILIDAD IMPLICITA * / IMPLIED VOLATILITY

FECHA DE PRECIO DE EJERCICIO | VOLATILIDAD IMPLICITA Opciones Délar | Currency Options
VENCIMIENTO STRIKE PRICE
MATURITY DATE Volatilidad Implicita DEUA
12.00 12.87% 12.51%
DC14 12.10 12.68% 12.30% 0.933 -0.028
DC14 12.20 12.49% 12.08% 0.93 -0.031
DC14 12.30 12.31% 11.86% 0.927 -0.033 . o )
DC14 12.40 12.13% 11.63% 0.923 0.036 Volatilidad Implicita al cierre de mes
DC14 12.50 11.94% 11.39% 0.919 -0.039 Diciembre 2014
DC14 12.60 11.75% 11.16% 0915 -0.043 13.50%
DC14 12.70 11.57% 10.93% 0.91 -0.047
DC14 12.80 11.38% 10.71% 0.905 -0.051 12.50%
DC14 12.90 11.19% 10.49% 0.899 -0.056
DC14 13.00 11.00% 10.28% 0.892 -0.061
DC14 13.10 10.82% 10.08% 0.885 -0.067 11.50%
DC14 13.15 10.73% 9.97% 0.881 -0.07
DC14 13.20 10.64% 9.87% 0.877 -0.074
DC14 13.30 10.45% 9.67% 0.869 -0.081 10.50%
DC14 13.40 10.27% 9.48% 0.859 -0.09
DC14 13.50 10.08% 9.28% 0.849 -0.099
DC14 13.60 9.89% 9.08% 0.838 -0.109 9.50%
DC14 13.70 9.71% 8.89% 0.826 -0.121
DC14 13.80 9.54% 8.73% 0.812 -0.135
DC14 13.90 9.36% 8.58% 0.797 -0.15 8.50%
DC14 14.00 9.19% 8.45% 0.78 -0.167
DC14 14.10 9.04% 8.41% 0.762 -0.189
DC14 14.20 8.90% 8.42% 0.742 -0.213 7.50%
DC14 14.30 8.75% 8.48% 0.721 -0.239
DC14 14.40 8.65% 8.66% 0.697 -0.269 6.50%
DC14 14.50 8.57% 8.86% 0.671 -0.299 S T T S S o o 1 o o o o o 6 o o6 o o6 o o
DC14 14.60 8.51% 9.08% 0.643 -0.33 S & ¥ 6 ® & 4 ® ;H K 6§ 4 ® B K & A9 ® 0
DC14 14.70 8.55% 9.32% 0.614 -0.36 S8 9 9 9939393933333 I8 SN
DC14 14.80 8.60% 9.54% 0.583 -0.389
DC14 14.90 8.71% 9.74% 0.553 -0.416 ) )
DC14 15.00 8.87% 9.92% 0523 -0.443 Strike Prices
DC14 15.10 9.04% 10.08% 0.494 -0.469
DC14 15.20 9.26% 10.22% 0.466 -0.494 =@=CALL =w=PUT
DC14 15.30 9.48% 10.33% 0.44 -0.519
DC14 15.40 9.69% 10.41% 0.415 -0.543
DC14 15.50 9.93% 10.47% 0.393 -0.566

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



Volatilidad Implicita ATM de IPC

VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

IPC / Equity Index Options

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

¥1-01a-6¢
¥1-0la-¢¢

¥1-01a-GT

¥1-01a-80

¥1-91a-10

¥1-NON-vC
VT-NON-LT

1-AON-0T

YT-AON-€0
Y1-P0-L¢

¥1-10-0¢

Y1-10-€T

¥1-190-90

~

¥T1-dos-62

yT-dos-zz

$T-dos-GT

.

#T-d8s-80
$T-d8s-T0

v1-0bv-G2

¥T-0Bv-8T
$T-0Bv-TT

$T-0Bv-+0

¥1-InC-8¢

v1-Inc-T¢

¥1-InC-¥1

¥1-InC-L0

¥1-unc-0€

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%

16.00% -
14.00%

12.00%

y1-unc-€e

10.00%

v1-91a-6¢

p

¥1-01a-ST

¥1-21a-10

- VT-AON-LT
- ¥T-AON-€0

YT-10-0¢

71-190-90

- y1-des-zz
- #T-d8s-80
- yT-0bv-G2

$T-00v-TT

v1-InC-8¢

vT-InC-¥1

v1-unc-0e

v1-unc-91

$T-unc-z0
vT-ReN-6T

¥T-Aen-G0

Y1-1av-12

¥1-19v-L0

VT-TeN-v¢

28.00%

26.00%

24.00%

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

(| Ut

g DUt

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

-
o
<"
R R R R B B B B
S & & & & & & & ©
© 9 9 © 9o 9 9o 9o ©
N B M 49 o N~ 1 M o
N N N N A d oA o
T —
J/W)
P L
F‘\
»

!
EEEEXEEEEERXEERE
S & © &6 & & & & & & o
© © © 9 © © 9 9 o 9 9
N W M d o N1 oM d o N
N N NN A A A A

$1-01a-22
¥1-010-80
$T-NON-¥Z
#T-AON-0T
$T-000-22
$T-100-€T
¥1-d8s-62
$T-dos-GT
$T-d9S-T0
#T1-06v-8T
$T-0Bv-+0
$T-INC-T2
$T-INC-L0
$T-unc-€2
#T-unc-60
vT-ReN-92
vT-ReN-ZT
YT-1dv-82
$T-1av-¥T
yT-1eN-TE
YT-len-LT
YT-1eN-€0
PT-094-LT
¥T-094-€0
$T-8U3-02
#T-8U3-90
€1-010-€C

¥1-01a-6¢

¥1-3la-¢¢

¥1-01a-ST

¥1-21a-80

¥1-91d-10

VT-NON-v¢

¥T-NON-LT

¥T-NON-0T

¥T-AON-E0

¥1-10-L¢

¥1-10-0¢

VI-10-€T

¥1-190-90

¥T-d9S-62

v1-des-ze

- @—ut

a—C gl DUt

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



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

América Mévil L / Individual Equity Options

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

¥1-01a-6¢

¥1-0la-¢¢

¥1-01a-ST

¥1-01a-80
¥1-01a-10

VT-NON-v¢

4

VT-NON-LT

¥T-AON-0T

¥T-AON-€0

¥1-100-L2

¥1-190-0¢

Y1-10-€T
¥1-190-90

y1-dos-6¢

yT-dos-zz
$T-d9S-GT

$T1-d9S-80

‘fﬁ--f\ﬁw

$T-d9S-T0

y1-0bv-G¢

I\

P

¥1-06v-8T
¥T-06v-TT

#T-00V-+0

v1-InC-8¢
v1-InC-T¢

¥1-InC-v1

¥1-InC-L0

¥1-unc-0g

kV\\‘\M‘NL

MAS

28.00%

26.00% -

24.00%

22.00%

20.00%

¥1-unc-g¢

18.00%

¥1-01a-6¢

¥1-01a-ST

¥1-01a-10

YT-NON-LT

¥T-NON-E0

¥1-190-02

W%U‘ ¥T-190-90
v1-dos-ze

¥1-d8s-80
¥T-06v-52

L $T-0Bv-TT

¥1-InC-8¢

YT-InC-vT

y1-unc-0€

¥1-unc-91

¥1-unc-co

pdd')

yT-ReN-6T

¥T-ReN-G0

v1-1qv-1¢
¥1-19v-10

V1-TeN-v¢

22.00%

20.00%

18.00%

(gl DUt

aCg| DUt

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

29.00%

“
9 W
i R 4

2 R 2 2 8 ¥
o o =) o o o
Q < o < = Q
N~ n ™ - [ N~
o~ Y I3\ [N — —

g

4

t
2 X 2 2 R O X
o =) o =) o =) o
= < < o < = <
[<}] ~ [Te] IN] i o ~
[ o~ 3 I3\ [N — —

¥1-01a-22
¥1-014-80
¥T-AON-¥7Z
#T-AON-0T
¥T-100-22
7T-100-€T
¥1-dos-62
$T-09S-GT
#T-d9S-T0
¥T-00v-8T
#T-06v-+0
yT-InC-12
¥T-INC-20
yT-unf-€2
¥T-unC-60
yT-ReN-92
yT-ReN-ZT
¥T-10v-82
YT-1av-¥T
yT-TeN-TE
yT-Ten-LT
¥T-TeN-€0
YT-094-LT
¥T-094-€0
¥T-8u3-02
¥T-8U3-90
€1-010-€2

¥1-31a-6¢

v1-2la-¢ce

¥1-01a-ST

¥1-21a-80

¥1-31a-10

VT-NON-¥¢

VT-AON-LT

¥1-NON-0T

VT-AON-€0

YT1-00-L¢

¥1-10-0¢

V1-10-€T

YT-190-90

$1-d9S-62

y1-das-ze

(gl @—ut

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



VOLATILIDAD IMPLICITA ATM DIARIA* / DAILY IMPLIED ATM VOLATILITY*

Cemex CPO / Individual Equity Options

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

\n

=

38.00%

33.00%

28.00% -

23.00%

18.00%

¥T1-01Q-62
$1-01a-22
$T-01Q-GT
#T1-01a-80
#1-01a-T0
¥T-AON-¥Z
YT-AON-LT
#T-AON-0T
#T-NAON-€0
$T-100-22
¥1-190-02
$T-100-€T
¥1-190-90
¥T1-dos-62
yT-dos-zz
$T-09S-GT
¥T1-d9S-80
$T-d9S-T0
¥T1-0by-G2
¥T-00v-8T
¥T-06y-TT
¥T-06v-70
¥T-INC-82
$T-INC-12
$T-INC-¥T
$T-INC-L0
$T-UnC-0€
¥T-unc-€2

¥1-01d-6¢

¥1-01a-ST

¥1-01a-10

¥T-NON-LT

YT-NON-E0

¥1-190-02
¥1-190-90

- y1-das-zz

¥T-d9S-80
¥T-06v-G2

¥T-006v-TT

¥1-InC-8¢

yT-INC-¥T

v1-unc-0¢

y1-unc-91

¥T-unc-2o
¥T-ReN-6T

yT-ReN-50

Y1-1Qv-T¢

¥1-19v-L0

v1-TeiN-v2

43.00%

38.00%

33.00%

28.00%

23.00%

18.00%

@—pUT

@ CALL

@—pUT

e CALL

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015/ Maturity September 2015

X X X X X X
o o o o o o
S S S S S S
[e0) [oe] [ee] [o0] [o0) [e0)
© n < ™ N —
—
X X X X X N
o o o o o o
S S S S S S
n n n n n n
o n < o™ N —

¥1-01a-22
#1-014-80
¥T-AON-7Z
¥T-AON-0T
$1-100-L2
$T-00-€T
¥1-das-62
¥1-das-GT
¥T-d9S-T0
¥T-06v-8T
¥T-06v-¥0
yT-InC-12
¥T-INC-L0
yT-unc-€2
¥T-unC-60
yT-ReN-92
yT-ReN-2T
$T-1av-82
$T-19v-+T
yT-1eN-TE
YT-TeN-LT
¥T-TeN-€0
YT-094-LT
$T-094-€0
¥T-8u3-02
¥1-8u3-90
€1-014-€2

¥1-31d-6¢

¥1-01a-¢¢

¥1-01a-ST

¥1-31d-80

¥1-91a-10

¥T-NON-v7¢

VT-NON-LT

¥T-NON-0T

¥T-NON-E0

¥1-190-L2

¥1-190-0¢

Y1-10-€T

¥1-190-90

yT-d9S-62

v1-das-ze

P YT

@ CALL

a—pUT

eCALL

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

Walmex V / Individual Equity Options

A

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

\

AN

A

oV

S
v

N\“\MM‘"V\;J’:‘JN!?VJ

28.00%

26.00%

24.00%

22.00%

20.00% P

18.00%

16.00%

14.00%

¥T-014-62
¥T-01a-22
$T-01Q-GT
¥T-014-80
#T-01a-T0
¥T-AON-7Z
¥T-AON-LT
¥T-AON-0T
#T-AON-€0
¥1-100-12
¥T-100-02
¥1-100-€T
¥T-100-90
yT-d9S-62
y1-des-zz
¥T-d9S-GT
¥1-d8s-80
¥T-d9S-T0
¥T-06v-Gg
¥T-06v-8T
¥T-06v-TT
¥1-0bv-+0
¥T-INC-82
yT-INC-12
yT-INC-T
$T-INC-L0
$T-UnC-0g
¥T-unc-€2

¥1-01a-6¢

¥1-01a-ST

¥1-01a-10

WY

VT-NON-LT

YT-AON-€0
¥1-190-0¢

¥1-190-90

yT-dos-zz
$T-d9S-80

¥T-00v-G2

v1-0Bv-1T

ﬂﬂww

v1-InC-8¢

yT-InC-¥1

¥1-unc-0€

¥1-unc-91
¥1-unc-¢co

yT-ReN-6T

yT-ReN-50

LV |

1-1qv-T1¢
¥1-19v-L0

H\N||

\.r"-f".L,...J

vT-leN-7¢

30.00%
28.00%

26.00%

24.00%
22.00%
20.00%

18.00%

16.00%

14.00%

@—PUT

@ CALL

=P UT

e CALL

Serie Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

¥1-0la-¢¢

¥1-01a-80
VT-NON-v¢

¥T-NON-0T

4
¥T-100-12
L ¥T-190-€T
- yT-des-62
¥T-d9S-GT
¥T-d9S-T0

¥T-06v-8T

¥T-00V-70
v1-Inc-T¢

¥1-InC-L0

¥T-unc-ge

¥1-unc-60

vT-RelN-92
- yT-ReN-ZT
¥T-10v-82

1-1Qv-v1T

V1-lenN-TE
V1-lenN-LT

V1-1leN-€0

v1-094-LT

¥1-094-€0

Nl |

¥1-8u3-0¢
¥1-8u3-90

€1-0la-e¢

30.00%

28.00%

26.00% j-#"’

24.00%

22.00%

20.00%

N>

18.00%

16.00%

¥1-01a-6¢

v1-dla-ce

¥1-01a-ST

¥1-91a-80

¥1-21a-10

VT-NON-¥¢

VT-AON-LT

VT-NON-0T

VT-AON-€0

Y1-10-L¢

N\

) |

¥1-190-0C

A

Y1-10-€T

YT-190-90

y1-dos-6¢

PY=vh

31.00%

29.00%

27.00%

25.00%

23.00%

21.00%

19.00%
AN

17.00%

yT-dos-zz

15.00%

—PUT

e CALL

—PUT

@ CALL

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

Naftrac 02 / Index Tracking Stock Option

Serie de Junio 2015/ Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

>
-
X X X X X X X
o o o o o o o
o o Q o o Q <
< N o © © < N
N N N — — - -
|
N
L‘
:
2RO R R O & ¥R
o o o o o o o o
< o < < Q < < <
n (a2} - [} ~ n (32} —
N N o~ — — — — —

$T-010-62
$1-01a-22
$T-01Q-GT
¥T1-010-80
#1-01a-T0
¥T-NON-¥Z
$T-AON-LT
¥T-AON-0T
¥T-AON-€0
¥T-100-22
$T-100-02
$T-100-€T
¥1-190-90
$1-d9S-62
yT-dos-zz
$T-d9S-GT
¥T-09S-80
¥T-09S-T0
¥T-0Bv-G2
¥T-06v-8T
$T-0Bv-TT
¥1-06v-70
$T-INC-82
$T-INC-12
PT-INC-¥T
$T-INC-20
#T-unc-0€
¥T-unc-€2

¥1-01a-62
¥1-01Q-GT
¥1-01a-T0
¥T-AON-LT
¥T-AON-E€0
71-100-02
71-190-90
y1-das-ge
¥1-das-80
¥1-0bv-Gg
¥1-00v-TT
yT-InC-82
YT-INC-¥T
¥T-unc-0g
¥T-unC-91
¥T-unc-20
¥T-AeN-6T
vT-ReN-G0
YT-10v-T2
¥T1-10v-20
yT-TeN-vZ

—PUT

@ CALL

e PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

¥1-31a-¢¢

v1-21a-80

¥T-AON-¥Z
- ¥T-NON-0T
L $T-190-22
- $T-100-€T
- y1-des-62
- ¥T1-d9S-GT
- ¥T-d9s-10

#T-06v-8T
- ¥T-06v-70
yT-INC-TZ

v1-InC-L0
- v1-unc-ge
v1-unc-60

vT-ReN-92
yT-ReN-ZT

¥1-19v-8¢

Y1-1Qv-vT

V1-1eN-TE

V1-1TeiN-LT

V1-1eN-€0

¥1-094-LT
¥1-094-€0

¥1-3u3-0¢

¥1-8u3-90
€1-0la-€¢

31.00%

26.00%

21.00%

’

16.00%

11.00%

NJ

P .y

29.00%

24.00%

19.00%

14.00%

9.00%

¥1-01a-6¢

¥1-01d-¢¢

¥1-01a-ST

¥1-91d-80

- ¥1-91d-T0

V1-AON-¥C

VT-AON-LT

YT-NON-0T

T-AON-€0

v1-10-L¢

¥1-190-0¢

V1-100-€T

YT-190-90

¥1-d9S-62

y1-das-zg

—PUT

@ CALL

emmmCALL e==—=pUT

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

Tlevisa CPO / Tlevisa CPO Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

\‘v

A

28.00%

27.00%

26.00%

25.00%

24.00%

23.00%

22.00%
21.00%

30.00%
29.00%
28.00%
27.00%

26.00% -

25.00% -
24.00%
23.00%

22.00%
21.00%

¥T1-010-62
¥1-01a-22
¥1-01Q-GT
¥T1-013-80
¥1-014-T0
¥T-AON-7Z
¥T-AON-LT
¥T-AON-0T
¥T-AON-€0
¥T-100-12
¥1-100-02
¥T-100-€T
¥1-100-90
¥1-das-62
yT-dos-zz
y1-des-GT
¥T-d9S-80
¥T-d9S-10
¥T-06v-52
¥T-06v-8T
¥1-06y-TT
¥T-06v-70
¥T-InC-82
yT-InC-12
yT-INC-1T
¥T-INC-L0
¥1-unc-0e
¥1-unc-€2

¥1-010-62
¥1-1Q-GT
¥1-91a-T0
¥T-AON-LT
¥T-AON-€0
¥1-100-02
¥T1-10-90
y1-dos-z2
¥1-d9S-80
¥T1-0bv-G2
¥T-0Bv-TT
¥T-InC-82
yT-InC-»T
¥T-unc-0g
¥T-unC-97
¥T-unc-20
yT-ReN-6T
¥T-ReN-50
vT-10v-T¢
vT-19v-L0

YT-TeN-v¢

—PUT

@ CALL

@—pUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

T

T

T

40.00%
38.00%
36.00%
34.00%
32.00%
30.00%
28.00%
26.00%
24.00%
22.00%
20.00%

¥1-01a-2¢
¥1-014-80
PT-AON-Z
$T-AON-0T
¥1-100-L2
7T-100-€T
¥1-das-62
¥T-09S-GT
¥T-09S-T0
¥T-06v-8T
¥T-06v-¥0
yT-InC-12
¥T-INC-L0
¥T-unc-€2
¥T-unC-60
vT-ReN-92
vT-ReN-2T
$T-1av-82
YT-10v-7T
PT-1eN-TE
PT-TeN-LT
¥T-TeN-€0
$T-094-LT
$T-094-€0
¥1-8u3-02
¥1-8u3-90
€1-010-€2

¥1-01a-6¢

¥1-0la-¢¢

M

v1-01a-GT

¥1-21a-80

¥1-91a-10

¥1-AON-v¢

VT-NON-LT

¥T-NON-0T

¥T-NON-E0

Y1-10-L¢

¥1-190-02

a A VNRCUNY=T-

Y1-10-€T

Y1-190-90

¥1-d9s-62

yT-dos-zz

43.00%

38.00%

33.00%

28.00%

23.00%

18.00%

@—PUT

e CALL

@—pUT

@ CALL

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

Gmexico B / Gmexico B Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

¥1-01a-6¢
v1-d1a-c¢

« W

M

¥1-01a-ST

¥1-91a-80

¥1-01a-10

VT-NON-¥¢

VT-NON-LT

¥1-NON-0T

VT-NON-€0

¥1-10-L2

Y1-190-0¢

Y1-10-€T

¥1-190-90

\-ﬁ-\.fq‘\,

$1-d9S-62
y1-des-zg

$T-d9S-GT

#1-d8S-80
$T-d9S-T0

¥T-00Bv-G2

¥T-00v-8T
$T-00v-TT

¥1-06v-0

¥1-InC-82

¥1-InC-T¢

vT-INC-¥T

¥1-InC-L0

¥1-unc-0¢
¥1-unc-€¢

36.00%

34.00%

32.00%

30.00%

28.00%

26.00%
24.00%

22.00%

20.00%

M

vk

NI\
" s

a S

le\k-. [a

34.00%

32.00%

30.00% -

28.00% -

26.00%

24.00%

22.00%

20.00%

¥1-010-62
¥T-010-GT
¥T-91a-T0
¥T-AON-LT
¥T-AON-€0
¥1-190-02
¥T-190-90
y1-dos-ze
¥T1-do9S-80
¥1-0Bv-G2
¥T1-00v-TT
¥T-INC-82
YT-INC-¥T
¥T-unc-0€
¥T-unc-9t
¥T-unc-20
7T-Aen-6T
71-Aen-G0
YT-10v-TC
¥T-10v-L0
yT-TeN-vZ

—PUT

@ CALL

—PUT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

A

32.00% -

30.00%

28.00% -

26.00% -

24.00%

22.00%
20.00%

$1-01a-22
¥T1-010-80
#T-NON-¥Z
¥T-AON-0T
¥1-100-22
$T-100-€T
¥T1-dos-62
$T-d9S-GT
$T-d9S-T0
#T1-0bv-8T
#T1-06v-10
$T-INC-T2
$T-INC-20
¥T-unc-€2
#T-unC-60
vT-ReN-92
vT-ReN-ZT
¥T-10v-82
YT-1av-¥T
YT-TeN-TE
YT-Jen-.LT
¥T-1en-€0
YT-094-LT
¥T-094-€0
$T-8u3-02Z
¥T-8u3-90
€1-010-€2

em=mPUT

@ CALL

¥1-01a-6¢

v1-d1a-¢¢

L

fV

/

\r

¥1-01a-ST

¥1-21a-80

A\

¥1-01a-10

¥T-NON-vC

PR

VT-NON-LT

¥T1-AON-0T

YT-AON-E0

¥1-100-L2

I'L
\

\ 4

g

AN

¥1-190-0¢

YT-P0O-ET

|

¥1-190-90

v

C

¥T-d9S-62

T

~ N

vV

yT-dos-zz

32.00%

30.00%

28.00%

26.00% -

24.00%

22.00%

20.00%

—PUT

e==CALL

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

Mextrac / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

¥1-01a-6¢
¥1-31a-¢¢

~

v1-01a-9T
¥1-01a-80

¥1-21a-10

- YT-NON-¥¢
YT-NON-LT

¥T-AON-0T
¥1-AON-E0

Y1-100-L¢
¥1-190-0C

V1-10-€T

$T-100-90
¥T-d9S-62

L yT-des-zz
¥1-das-GT

¥1-das-80

¥T-d9S-T0

¥1-0bv-5¢2

¥1-0by-8T
¥T-06v-TT

¥T-06v-70

v1-InC-8¢

v1-InC-T¢

yT-InC-vT
¥1-InC-L0

¥1-unc-0g
v1-unc-g¢

19.00%
18.90%
18.80%
18.70%
18.60%
18.50%
18.40%

18.30%
18.20%
18.10%
18.00%

N

19.70%
19.50%
19.30%

19.10% -+
18.90%
18.70%

18.50% -
18.30%
18.10%
17.90%

¥1-010-62
¥1-91a-GT
¥1-01a-T0
¥T-AON-LT
¥T-AON-€0
¥T1-10-02
71-190-90
y1-dos-ze
¥1-d9S-80
¥T-0bv-Gg
¥1-00v-TT
¥T-InC-82
yT-InC-vT
¥T-unc-0g
¥T-unc-91
¥T-unc-zo
vT-AeN-6T
¥T-ReN-50
YT-10v-T2
vT-10v-L0
YT-JeN-vZ

@—pUT

e CALL

—pUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

¥1-0la-¢¢
¥1-01a-80

‘-ﬂ—

+ ¥1-AON-v¢

¥T-AON-0T
¥1-10-L¢

. $T-100-€T
*l ¥T-d9S-62

¥T-d9S-GT

¥1-d9s-10
¥1-06v-8T

#T-06v-70

¥1-Inc-T¢
¥1-InC-L0

v1-unc-g¢
¥1-unc-60

If

vT-ReN-92

— vT-AeN-gT

¥1-1av-8¢

YT-1Qv-v1

V1-lenN-TE

— VT-JeN-LT

Y1-l'enN-€0
v1-094-LT

¥1-494-€0

¥1-8u3-0¢
¥1-8u3-90

€T1-01a-€¢

20.00%
19.80%
19.60%
19.40%
19.20%
19.00%

18.80% -
18.60%
18.40% -
18.20%
18.00%

¥1-010-6¢

v1-01a-¢¢

¥1-01a-ST

¥1-21a-80

¥1-21a-10

VT-NON-v¢

VT-NON-LT

|

VT-NON-0T

VT-AON-€0

Y1-10-LC

Y1-10-0¢

Y1-10-€T

YT-190-90

| w——"

$T-d9S-62

N

yT-dos-zz

19.00%

18.90%
18.80%

18.70% N_-\-’-

18.60%
18.50%

18.40%

18.30%
18.20%
18.10%
18.00%

—PUT

@ CALL

e CALL  es=—=pUT

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

Brtrac / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

— =
4
ERXERREER
o O O O O O O O o
N Qo © © % 4 o @ @«
M M N N N N N <
N N N N N N N N N
=
o
<
— —
— J
— p—
SR EERR
O O O O O O O O O O
N S T A e B B
M MO N N N N N o o
N N N N NN N N NN NN

$1-014-62
$1-01a-22
$T-01a-GT
¥T1-210-80
¥1-01Q-T0
YT-AON-¥Z
¥T-AON-LT
#T-AON-0T
#T-NAON-€0
$T-100-22
¥1-100-02
$T-100-€T
#1-100-90
¥T-d9S-62
y1-dos-zz
y1-des-GT
¥T-d9S-80
#1-d8s-T0
¥T-00v-G2
#T-00v-8T
¥T-06y-TT
¥T-00v-10
¥T-INC-82
$T-INC-12
$T-INC-¥T
$T-INC-20
¥T-unc-0€
yT-unc-€2

$T-010-62
¥T-010-GT
¥T-010-10
¥T-AON-LT
#T-AON-€0
¥T1-100-02
¥T-190-90
y1-dos-zg
¥1-doS-80
¥T-0bv-G2
$T-06v-TT
v1-InC-82
vI-InC-¥T
¥T-unc-0€
#T-unc-9T
$T-ung-20
vT-ReN-6T
vT-ken-G0
YT-19v-T¢
$T-10v-L0

vT-leN-v¢

—put

Serie de Diciembre 2014 / Maturity December 2014

LTl

| @)Ut

Serie de Septiembre 2015 / Maturity September 2015

ﬁ‘

W ]

n

YN

L

=

23.40%

23.20%
23.00%
22.80%

22.60%

22.40%
22.20%
22.00%
21.80%

¥1-01a-¢¢
¥1-21a-80

- VI-NON-v¢

#T-AON-0T
¥1-100-L2
#T-100-€T
$T1-d9S-62
$T-dos-GT
$T-d9S-T0
#T1-06v-8T
#T1-06v-10
$T-INC-12
$T-INC-20
#T-unc-€2
#T-unc-60
¥1-Aen-92
yT-ReN-2T

- v1-1av-8¢

Y1-1qv-vT

Y1-leiN-T¢
YI-leiN-LT
1-1eiN-€0
¥1-994-L1
¥1-094-€0
v1-3u3-0¢
¥1-3u3-90
€1-21a-€¢

¥1-01a-6¢

¥1-01d-¢¢

¥1-01a-ST

¥1-01a-80

¥1-31d-10

¥T1-NON-vC

¥T-NON-LT

¥T1-AON-0T

¥T-NON-E0

Y1-P0-LC

¥1-10-0¢

VI-00-€T

¥1-190-90

¥1-das-62

yT-dos-zz

23.20%
23.00%
22.80%
22.60%
22.40%
22.20%
22.00%
21.80%
21.60%
21.40%
21.20%

(gl @—ut

LTl DUt

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

Dolar/ U.S. Dollar Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

Il

10.50%

10.00% -

9.50%

9.00%

8.50%

8.00%

7.50%

7.00%

T

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

#T1-014-0€
¥T-01Q-€2
¥T-01Q-9T
¥T-014-60
¥T-014-20
¥T-NON-GZ
¥T-AON-8T
$T-AON-TT
¥T-AON-70
¥T-100-82
¥T-100-T2
¥1-100-vT
¥1-100-20
¥1-d8s-0g
¥T1-dos-g2
$T-doS-9T
¥T1-09S-60
¥T-d9S-20
¥T1-06v-92
¥T-00v-6T
¥T-00v-2T
#T-06v-50
¥T-INC-62
yT-InC-22
¥T-INC-GT
¥T-INC-80
¥T-INC-T0
yT-unc-vz
yT-unc-LT

¥T1-010-€2
¥T-91d-60
¥T-AON-GZ
¥T-AON-TT
¥1-190-82
¥T-100-7T
¥T1-d8s-0g
¥T-dos-9T
¥1-d8s-20
¥T-0Bv-6T
¥T-06v-G0
yT-Inc-2eg
¥T-INC-80
yT-unc-vg
¥T-unc-0T
v1-Ren-Lz
yT-ReN-€T
YT-10v-62
vT-19v-GT
¥T-10v-TO
vT-1eN-8T

—PUT

@ CALL

@—PUT

e CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

o

17.00%

15.00%

13.00%

11.00%

9.00%

7.00%

5.00%

3.00%

$T-013-0€
¥T1-01Q-9T
$1-01a-20
$T-AON-8T
$T-AON-+0
$T-190-12
$T-100-20
pT-dos-gz
$1-d8s-60
$T-00v-92
$T-00v-2T
¥T-INC-62
¥T-InC-GT
$T-INC-T0
yT-unc-LT
$T-unc-€0
¥T-AeN-02
¥T-AeN-90
yT-1av-2¢
$T-1av-80
PT-1eN-SZ
PT-1eN-TT
$T-094-G2
$T-094-TT
$T-8u3-8¢2
PT-8u3-4T
€1-01Q-T€
€1-01Q-LT

¥1-0a-1¢

==

¥1-01a-v¢

y1-01a-LT

¥1-01a-0T

¥1-01a-€0

¥T-AON-9¢

VT-NON-6T

¥T1-NON-CT

T-NON-S0

¥1-100-6¢

Y1-00-2¢

¥1-10-9T

¥1-190-80

¥1-10-10

yT-dos-vz

$T-dos-2T

10.00%

9.00%

8.00%

7.00%

6.00%

5.00%

4.00%

3.00%

@m—PUT

@ CALL

em=mCALL e===pUT

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

Femsa UBD / Femsa UBD Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

™

™~

S

7

YA\

22.50% +—

SRR SRR
o O O O O O o O O O
0 0o nWw 1o 1o 1
0 N~ © 1 ST M - O O
N N NN NN NN N N« -
| @ gy |

-

T
SRR EEXEL
o O O O O o o o o
L nw win W w b o W
© O I MO N 4 O O o
N N N N N N N« -

¥T-014-62
¥T1-01a-22
¥T-01Q-GT
#T1-014-80
¥T-014-T0
¥T-AON-7Z
¥T-AON-LT
¥T-AON-0T
¥T-AON-E0
¥T-100-12
¥T-100-02
¥T-100-€T
¥1-100-90
yT-d9s-62
yT-dos-zz
¥T-d9S-GT
¥1-das-80
¥1-d8s-T0
¥1-0by-G2
¥T-06v-8T
¥T-06v-TT
¥T-06v-+0
¥T-Inc-82
yT-InC-12
yT-NC-1T
¥T-INC-L0
¥T-unc-0g
yT-unr-€2

¥T1-913-6¢
¥T-91Q-GT
#1-01a-T0
¥T-AON-LT
¥T-AON-E0
¥1-100-02
#1-190-90
yT1-dos-ze
¥1-d9S-80
¥T-0bv-Gg
¥T-00v-TT
¥T-INC-82
vT-InC-vT
¥T-unc-0€
¥T-unc-9tT
¥T-unc-20
vT-ReN-6T
71-Aen-G0
YT-10v-T¢
¥T-10v-20
vT-TeN-72

—PUT

@ CALL

P UT

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

—
'
SEXSRXIEEELER
S5 5 OO0 dDdS S
S © 0 o0 9 999 oooQ
N M d o~ WnmoMm-do N~
MmO MO M O N N N N N A A
—
N
p
<&
X
A”
SRR EEEER
O O O O O O © © O O
© © 9 9 9 9 9 9 9 9
< N O 0 © < N O 0 ©
M M MO N N N N N A o

$1-01a-22
¥1-013-80
$T-AON-¥Z
#T-AON-0T
$T-00-12
$T-100-€T
$1-d9S-62
$T-09S-GT
$1-d9S-T0
#T-00v-8T
$T-0Bv-10
yT-InC-12
$T-INC-20
$T-unc-€2
¥T-unC-60
vT-ReN-92
yT-ReN-ZT
$T-1av-82
$T-1v-+T
PT-1eN-TE
PT-1eN-LT
¥T-1eN-€0
$T-094-LT
¥T-094-€0
$1-8U3-02
$T-8u3-90
€1-014-€2

v1-01d-6¢

¥1-3la-¢¢

¥1-01a-ST

¥1-01a-80

¥1-01d-10

¥1-NON-v7¢

VT1-AON-LT

¥1-NON-0T

¥1-AON-E0

Y1-00-L¢

¥1-10-0¢

Y1-P0-ET

¥1-190-90

yT-d9S-62

y1-das-zz

=P UT

@ CALL

@—pUT

e CALL

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

iShares S&P / Index Tracking Stock Option

Serie de Junio 2015 / Maturity June 2015

Serie de Marzo 2015 / Maturity March 2015

v

™

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

$T1-014-62
$1-01a-22
$T-01a-GT
#T1-01a-80
$1-010-T0
$T-AON-Z
$T-AON-LT
¥T-AON-0T
¥T-AON-€0
$T-00-22
$T-100-02
$T-100-€T
#1-100-90
¥T-d9S-62
y1-d9S-2¢2
$T-09S-GT
¥1-das-80
¥T-09S-T0
¥T-0Bv-G2
¥T-00v-8T
¥T1-06v-TT
¥1-00v-70
$T-INC-82
$T-INC-T2
PT-INC-¥T
$T-INC-20
$T-UnC-0€
¥T-unc-€2

¥1-01a-62
¥1-01Q-GT
¥1-913-T0
¥T-AON-LT
¥T-AON-E€0
¥1-100-02
71-190-90
y1-das-ge
¥1-das-80
¥1-0bv-Gg
¥T-00v-TT
yT-InC-82
YT-INC-¥T
¥T-unc-0g
¥T-unC-91
¥T-unc-20
¥T-AeN-6T
vT-ReN-G0
yT-10v-T2
71-10v-20
vT-TeN-v2

emmmCALL es=—=pPUT

T

@ CALL

Serie de Diciembre 2014 / Maturity December 2014

Serie de Septiembre 2015 / Maturity September 2015

v1-dla-ce
¥1-21a-80

V1-NON-v¢
- ¥T-AON-0T
Y1-P0-L¢

YT1-100-€T
¥1-das-62

yT-09S-GT
¥T-d9S-T0

¥T-06v-8T

¥T-06v-%0
v1-Inc-TC

¥1-InC-L0

y1-unc-€e

¥1-unc-60

vT-ReN-92
vT-ReN-2T

v1-19v-8¢

v1-1qv-v1T
V1-TeiN-TE

V1-1eN-LT
v1-1eN-€0

v1-094-L1

1-094-€0
¥1-au3-0¢

¥1-au3-90

€1-01a-€¢

22.00%

20.00%

18.00%

16.00%

14.00%

12.00%

10.00%

8.00%

6.00%

_

7T\

13.00%

12.00%

11.00%

10.00%

9.00%

8.00%

7.00%

6.00%

1-01a-6¢

1-0la-¢¢

¥1-01a-ST

¥1-91d-80

- ¥1-01d-T0

VT-NON-v7¢

VT-AON-LT

YT-NON-0T

T-AON-€0

v1-100-L¢

¥1-190-0¢

V1-100-€T

YT-190-90

y1-d9s-62

v1-des-zeg

e CALL es=—pUT

emmmCALL e==—=pUT

*Calculada con precios de Liquidacion de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility

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

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

IPC AMERICA MOVIL L

74.00% 90.00%

64.00% 80.00%

70.00%
54.00%
60.00% & |

44.00% 50.00% | |

34.00% l 40.00% -

24.00% l 2 30.00% - [

20.00%

14.00% -

10.00%

4.00% +—t——— 0.00% |
9339339338332 2332333333333 S 9999299 YYNYNN OOy y Sy
G)E>~so.>ma>~3c:.>ma>~so.>ma>~3c:.> S R A N S [ N S A N R
E2232328222828222828223 482 5883825883328 588383852883383
2338323238338 333833833383833 2328833838338 3838838383338333

e CALL P UT @ CALL em—PUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento méas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
CEMEX CPO GMEXICO B
120.00% 92.00%
‘. 82.00%
100.00%
‘ 72.00%
80.00% l 62.00% - .
60.00% - - | a | 52.00% - 1
42.00% -
40.00% ﬂ o
32.00% w ]
0,
20.00% 22.00% - |
0.00% t 1 12.00% t t t t t t t t t t t
N H +d d 4 4 A4 N AN NN NN MO MmN T T T o H dH Hd N NN N NN MmO O 0O T T T
R B B B B B B B B B B R B B N B B B B N N B D S B B B B S B B B B B B B B B B B B B
O g 23T Q9 B L Q9 5 £ 9 B L A2 5 c 90 L 9 5 c 96 L O F 23T 22 0 5 235 22 005 2 L2005 235 a2
5223360833800 833200823260 G223 32022232822282822282
B3I B3 8ARKRLYLIVIYEILAIITGEE SIS 288°3888388°88883°38383g¢°33
@ CALL P UT emmmCALL es=—pUT

*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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Volatilidad Implicita diaria de las series ATM del
Vencimiento més cercano /
Nearest Maturity Implied Volatility

VOLATILIDAD IMPLICITA ATM DIARIA AL VENCIMIENTO MAS CERCANO/

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

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

TLEVISA CPO WALMEX V
80.00%
69.00%
I 70.00%
59.00%
I 60.00% 2
0,
49.00% 50.00%
% - (']
39.00% 40.00% - 8 % |
29.00% - 30.00% - A
19.00% 20.00%
9.00% 10.00% +—t—t—1
933333939339 32333333333F 33 2999333993399 99398333I333%3%
b5 25 0 5 04 L L b5 b s L LS E ba LS E D D L L L 5B O L L L OB O A ELOEOALELESE S
528326023 3260¢8332008332¢00 5832809232809 2328082328¢0
L5 v o 50T o [P O S A Y G S S TS = I O A A N A S (TN N G N SR
23 8°g8AIRKEEYITIR/IILESYESYIA 2323885888 IQIINg2Beg58433
e CALL  es=—pyUT @ CALL @ PUT
Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
FEMSA UBD DOLAR
75.00% 30.00%
65.00%
25.00%
55.00%
20.00% -
45.00%
35.00% 1 A 15.00% - ¥
25.00% - | S 10.00% -
-~
15.00% t —— t —ttt— 1 5.00% |
M MO MO MO 6O O OO0 @ F 95 9§ 8§ 9§ 8§ 9 9§ 9§ 8§ 8§ 9§ 8§ & -« .
o S B =Rl T = T= B R B R R R B R B R R i R
c g L2 £ 3] o N T U T U N U VAT A S I O]
288000 g8P33E333228802280 L 5 33 532833 83L533532833¢83
32 g N8R335 5838g agd8g3%8 W23 az0223020233020=2z3302
- O ™ — - O N - et - O « o 808088808088808088808088
e CALL  es—pyT e CALL  es=—pyT

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



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

Volatilidad Implicita diaria de las series ATM del Volatilidad Implicita diaria de las series ATM del
Vencimiento mas cercano / Vencimiento mas cercano /
Nearest Maturity Implied Volatility Nearest Maturity Implied Volatility
NAFTRAC 02 BRTRAC
52.00% 23.80% ‘
23.30%
42.00%
0 22.80% U
0% - [l 22.30%
32.00% £~  ——— -l
21.80% M‘"
[']
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20.80% u"
12.00%
20.30%
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*Calculada con precios de Liquidacién de las Opciones En el Dinero (At The Money) al cierre de Operaciones / Calcualted with At The Money Settlement Prices at the end of the Day.
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La informacién contenida en los Indicadores del Mercado de Productos Derivados, en su version mensual
‘Resumen y Analisis Operativo” esta elaborado con técnicas confiables, utilizando la informacién mas oportuna
disponible. No obstante lo anterior, MexDer, Mercado Mexicano de Derivados, S.A de C. V., no se hace
responsable por eventuales errores tipograficos o de captura que puedan ser publicados, ni se hace
responsable por el uso o interpretacion que terceros pudieran hacer por la informacion publicada. Las
decisiones de compra o venta de productos derivados basadas en la informacion contenida en las graficas,
textos v cuadros de los Indicadores del Mercado de Productos Derivados, son responsabilidad exclusiva del
lector, por lo que dicha informacion no debe ser considerada como recomendacion de compra o venta de
alguno de los instrumentos que aqui se publican.

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

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

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

Estadistica de Derivados MexDer

Tel. (5255) 5342-9954

fsanchezt@mexder.com
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